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Annual Statement for the year 2018 of the AFFILIATED FM INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. tr8aSUIY SECUMEIES.......cvveveircrceeseicteie ettt sssesaens | eevenees 197,211,245 | ............. 6.4 | .. 197,211,245 | oo | e 197,211,245 | ............. 6.4
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES.........cocueuireerieererereresieessesieseees | creseresesisesssessesesinns | cvsveseesenns 0.0 [ oo e | e (0 [ A 0.0
1.22 Issued by U.S. government Sponsored agenCIES...........cvuureererrererneereens | wonrereeeesesneessesesnnes | coneseeeneens 0.0 [ o [ e | et eees (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).......cvucvereicrecri ettt bnans | eaesann 277,746,371 | ............. 9.1 | .. 277,746,371 | oo | e 277,746,371 | ............. 9.1
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............cccceveeveies | cevriirnas 8,631,839 | ............. 03 | e 8,631,839 | .o | e 8,631,839 | ............. 0.3
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccccoeevieeiveeecreeieens | e 12,699,714 | ............. 04 .. 12,699,714 | .o | e 12,699,714 | ............. 0.4
1.43 Revenue and assessment obligations...........ccccuevecueeeeierenevsiveseresieniens | evvee 180,869,007 | ............. 59 [ ... 180,869,007 |...coovvevererrirereriens | e 180,869,007 | ............. 59
1.44 Industrial development and similar 0bligations.............cccceeeeivieniieeiiies e | cevreenenad 0.0 [ oo e | e (0 [ A 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL...........coooririrrnenrnneneseneis | ceeeeeeseennes 20,637 . 037 [ e | e 20,637
1.512 Issued or guaranteed by FNMA and FHLMC.. 186,138,442 | .. . v 186,138,442
1513 Al OthT ... nsseees | eeeneeas 314,841,371 B 31484137 | | s 314,841,371
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........coocoovt | cooninrnmininereiiniinns | ceeeneinnd 0.0 [ [ e | e 0 [ oo 0.0

1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.5271........ccoueeiicriieeeeesieeeeieies | cevereesesssssesseenies | ovvevesinnens 0.0 | oo e | e (0 [ I 0.0
1,523 All 0NN ...ttt ssssenene | stseessssssesssssnsseneies | reisreiand 0.0 [ oo [ e | e 0 [ oo 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and

NYDFIA SECUMLIES)...o.vvvveieriiciscieeeesise et enssnssens | enenes 316,290,503 | ........... 103 | ........ 316,290,503 |[...ovooverreerrerireireinns | eererennins 316,290,503 | ........... 10.3
2.2 Unaffiliated non-U.S. securities (including Canada)............cccocvveverrerreverierveens | evvee 134,814,758 | ............. 44 ... 134,814,758 |...coovveveirieeiens | v 134,814,758 | ............ 4.4
2.3 Affiliated SECUMLIES.........evvrereeriririeeiseeereriesienisnsessssssssssssssssssssnsnes | senssnssnsssssssssneene | neeennensei0:00 | i | | e 0 [ oo 0.0
3. Equity interests:
3.1 Investments in MUtUAl FUNDS...........ccueveeveieececeeee et | ceveeees 87,357,600 | ............. 28 | .. 87,357,600 |[...cccovvvvererereirriens | eerereiinns 87,357,600 | ............. 2.9

3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated

3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated.

3.4 Other equity securities:

341 ATFIREE.........vvecveeeee e esiessesisssesiessssssssssssssssssssnssns | srssssssssssessensenses | oenseennens020) | i | e | e [V IO 0.0
342 Unaffiliated........cooveeieieieiissessiesisnsssssssnssnnes | eensnnsssssssssesnseses | nneenneennsi0000 | it | | e (0 [ 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AR, .....eoveeeeeiiiiieseeeeeeeieessessnisnesssessenninnns | srenssnsinsssnsssseeses | nneennennnd020) |t | e | s (VN 0.0
3.52 UNAffili@ted.........ccoeorrrrrirreieiseisessssssss s sssississsssssssssssssssssssenss | srsssssssssssessssssensses | venssensnsns020) | inviesissississiissiens | eesesssssssssisssenins | e [V IO 0.0
4. Mortgage loans:
4.1 Construction and land development............ccovrrrrinrnnininennennnsineenneneennnes | onernneseessssesnnssnssenss | vnereerneend0:0) | oriniinsiirisinsnsinies | oresessiseesnsresnseeees | reessssesssssessessnssesnad (V1N I 0.0
4.2 AGHCURUTAL ..ot ssssessessesssssssessesssssssenses | snssesesssssnensessssensens | enrenrernens0:0) [ eniisiieienissieieinies | e | veveeresesessssssesesennd (01 IO 0.0
4.3 Single family residential Properties............ovuewrrurenrerrirneneensersiesesessseessesnnens 0 | e s | s (01 IO 0.0
4.4 Multifamily residential Properties............ccoevueervierereeereiieeseee e 0 [ | e | e (0] I 0.0
4.5 COMMETCIAl I08NS. ...t esseneas 0 | e e | s (V1 I 0.0
4.6 Mezzanine real estate 108NS..........ccvvivreerinineieieeers i 0 ] e | e (V1N IO 0.0
5. Real estate investments:
5.1 Property occupied by COMPANY.......ccovvieiiininieieiiissieiessissssesesssssssessessssnns | sressesssssssessessssesesies | soeseessssans 0.0 [ oo | e | e (01 I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........c.cccvvevevcreerierieeesreeeeeeesees | ceveeverensnesinssneniens | eereerenrernn0.0 [ | eeverere s | eererreres e (01 I 0.0
5.3 Property held for sale (including $......... 0 property acquired in

satisfaction of dEDL)..........ccueviieiicccee e

6. Contract loans

7. Derivatives

8. Receivables for securities

9. Securities lending (Line 10, Asset Page reinvested collateral)............c.cocovevevververeeinns | covevenens 38,740,220 | ............. 13 | 38,740,220 |......... D,9.9 G B )9, TN IR XXX...
10. Cash, cash equivalents and short-term investments.............coccuevveviveievercesisiens | e 332,646,328 | ........... 108 | ....... 322,646,328 | .......... 38,740,220 | ............ 361,386,548 | ........... 11.8
11, Other iNVESIEA @SSELS.......c.ocvvrerierieeieiieniesieniesisssssissssesseesseessesssessessnnes | onsnssnssnssnsenssnssnns | seennernneess 000 it i | s [ 0.0
12, Total INVESIEA @SSELS...........oeoceecieci et | eeeee 3,068,326,276 | ......... 100.0 | ..... 3,058,326,276 | .......... 38,740,220 | ........ 3,058,326,276 | ......... 100.0
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Annual Statement for the year 2018 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN.........cc.cuiiiriiciiei ettt bttt b bbb bbb bbb s sas

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c..cc.eueviiririiiiciicsecsee e

2.2 Additional investment made after acquisition (Part 2, COUMN 9)...........cciuriirieriririe s

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt ettt et s et as s st se st et et et et san s s s nans
3.2 Totals, Part 3, COIUMN 1. ...ttt bbbt
4. Total gain (loss) on disposals, Part 3, COIUMN 18...........uiii i o L Lttt ettt s bbbttt bbb ebes

5. Deduct amounts received on disposals, Part 3, Column 15...................... NNE ............................................................................

6. Total foreign exchange change in book/adjusted carrying value:

6.1 T0tals, Part 1, COIUMN 15. ...ttt

6.2 Totals, Part 3, COIUMN 13......c.oiiiiieicceeetc ettt st bbbt a ettt et st s s et et et eseanss s st st st babetersenaeas
7. Deduct current year's other-than-temporary impairment recognized:

S I I 1= ST - A TR 7Y [174 o T OOOEOOOO TR

7.2 Totals, Part 3, COIUMN 10.........ciiiiiiiiceneiienesi et bbb

8. Deduct current year's depreciation:
8.1 T0tals, Part 1, COIUMN 1. ...ttt bbb
8.2 Totals, Part 3, Column 9.....

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-7-8)..........cooiurieiiieiieieeiese sttt ebs

10.  Deduct total nonadmitted @amOUNtS............cccevieereiiiiicceeece e

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).......vururrrirrirrireireieieieeeeeesesee e sse s ses s se st ess st essessessessessessassssessessessessesneens

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMbEr 31 Of PHIOT YT .........cuweureieiiiiiirerreiie ettt sse s nseens

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........coeuiuimiriririnineeneiseissiseiessse e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cvurrurrrrinrinirrireeresese s

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 2.ttt s ettt sttt st
3.2 Totals, Part 3, COIUMN ...ttt bttt a et ae et et en e et s s sttt s s ensnaee
4. ACCIUAL OF QISCOUNL........o.euiveieitiectcee ittt ettt b bbb bbb e bt b bbb b s b s s b s b s b s b s b st b st b s b b s bbbt bbbt s bbb bbb b e

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9.......c.cccurevinrirrireeeeeeesieeens

5.2 Totals, Part 3, Column 8...........ccevemieiceeeecce e NN .....................................

Total gain (l0ss) on disposals, Part 3, COIUMN 18............c.cuiiieiieiieicsictste sttt bbb bbb bbb bbb bbbt s st en st

Deduct amounts received on disposals, Part 3, COIUMN 15............coiiiiieeeee ettt bbbt

Deduct amortization of premium and mortgage interest points and COMMItMENE FEES............covueiiveicieicicicse bbb

© o N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13 ...t
9.2 Totals, Part 3, COIUMN 13......c.oiiiiieieceeetccee ettt b ettt bbbt s et et e st st et et et s esns s s st st et s babatebernaeas

10.  Deduct current year's other-than-temporary impairment recognized:
10.1 TotalS, Part 1, COIUMN 11 ..ottt et sttt ettt st et et st et et et et esn s s e ssatabatatas
102 Totals, Part 3, COIUMN 10........ouieeieieieeeireeseeseeseeseeses sttt en st ensessessensenrnnnes

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccovrrnirriniisinesese s

2 Lo =RV 1 o] a0 T o RS

13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt b bbb e85 2828 b £ £ s £ A28 bR bbb bbb bbb bbb bbb b st es

S Lo 0ot o e a0 E=To 4 C=To o 3T

15. Statement value of mortgages owned at end of current period (Ling 13 MINUS LINE 14).......c.curiiriririiieitses ettt

S102



Annual Statement for the year 2018 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........cuuiuriuriieieieieii ittt bbb

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........cceuiiiiiirinirrinn e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........covviiiuiiiiiicicee e 0

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COUMN 16. ...ttt

3.2 Totals, Part 3, COIUMN 12.......coiieeeeeeeectee ettt sttt bbb bbb bbbt et eb s s bbbt sttt b s seaee 0
4. ACCTUAN OF GISCOUNL......vucvreesiese s8££
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.......cccvvmiirrrirecneecnenecenenesineseeens NNE ...........................

5.2 Totals, Part 3, ColUMN O.......ooeieiricectce ettt 0

Total gain (loss) on disposals, Part 3, COIUMN 19...........ciiiieiieiiectscst sttt bbb bbbt bbb bbbt s b s et

Deduct amounts received on disposals, Part 3, Column 16.

Deduct amortization Of premium @nd EPIECIALION. ............vururerereeeereeee ettt es s s s s s E a8 s et en et en st en s st s s s s s

© ®© N o

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, Column 17...

9.2 Totals, Part 3, Column 14...........cocoeu... 0
10. Deduct current year's other-than-temporary impairment recognized:

101 TOtalS, Part 1, COIUMN 15, ...ttt ettt ettt ettt s s s sttt s st et et et et esnas s e st batetas

10.2 Totals, Part 3, COIUMN 171.......o.ooeceeeeeeeeeeteeee ettt a et s s st a et sttt es s s saebes s snsssetesassnnsneetanas 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+445+8-7-819-10).........ciuririurinirieniereee ettt 0
12, Deduct total NONAAMILEA BMOUNES..........verereriieiirireereieire s8R s et
13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........ouiuiiiiriiieirieineei sttt bbbt 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c..iuiiieeecieieiie ettt 2,725,461,474
2. Cost of bonds and stocks acquIred, Part 3, COIUMN 7.ttt 961,616,696
3. ACCIUAN OF QISCOUNL.........oviiececeete ettt ettt e ettt ettt s e e a et et s ae s et et s s e et e bt s eesea et s s sese s et e bt essssesesesssse s et et et s sne et e bt essns et et s s e se s et et s s sesetesassees 1,457,599
4. Unrealized valuation increase (decrease):

A1 Part 1, COIUMN 2.ttt s bbbt 124,935

4.2 Part2, SECtON 1, COIUMN 15.......cuuiiiiiiririieeicieei bbb

4.3 Part2, SECON 2, COIUMN 13.......ouieceeee ettt ettt ettt sttt en ettt ss e s bbb s snneaee (70,683,628)

44 Partd, COIUMN 1.ttt (181,839,061) (252,397,754)
5. Total gain (10ss) 0N diSPoSals, Part 4, COIUMN 19.........c.ciiiieiieieise ettt bbbt s bbb s bbb bbbttt 210,672,533
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............c.ciiiiiiiiciee ettt 916,315,726
7. Deduct amortization Of PrEMIUM...........ciiiiiieieieieie ettt s bbb b5 b e s b s bbb b s b s s b n b e bbb bbbt b bt 6,767,864
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COUMN 5.ttt bbb s b b bae bbb bbb bbb bbbt s st s s nee

8.2 Part2, SECtioN 1, COMUMN 19... ..ot

8.3 Part2, SECHON 2, COIUMN 16.........ciiiiriteicieiiecte ettt et bbbttt s sttt b s s bbb s seaee

8.4 Partd, COIUMN 15....... et 0
9. Deduct current year's other-than-temporary impairment recognized:

9.1 PArt 1, COUMN T4

9.2 Part2, SECHON 1, COIUMN 7.ttt sttt bbbttt b st bbb seaee

9.3 Part2, SECON 2, COIUMN T4......coveeeeceeeeeeeeeeete ettt ettt s st se st s s s seesessssn e setetasssnsnees 23,882,962

9.4 Partd, COUMN 13.....coieiiieeiieeeiiee ettt 3,048,780 26,931,742
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LIng BR(2)........cccevevivriiviieiricieeeeeee e 127,514
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+445-6-T+8-0+10)..........cciuiiririiiiriinieee et 2,696,922,729
12, Deduct total NONAAMILEA BMOUNLS..........ceiereiirieeiireereireese s8££ 828288t
13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........oviuiiiiriiiiiirieiieiei ettt bbbt 2,696,922,729
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Annual Statement for the year 2018 of the AF FI LIATE D F M I N S U RAN C E COM PANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States ..197,231,882 .193,803,833 196,564,965 | .......coovvenenns 200,300,716
Governments (Including all obligations 2. Canada.... 277,746,371 .279,228,564 278,543,574 | ..o 277,850,000
guaranteed by governments) 3. Othr COUNMMIES.....c.ocvieiveiiei | eerieiiieieeeiesissesesississesiess | eereessssssesessssssssssssssssssssens | cressesosssssessessesssssssessessnsansess | cosssesssssmssssessessnssssesssssssansns
4. Totals.......ccceuue ..474,978,253 473,032,397 475,108,539 478,150,716
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....ccireiereeeeeiceesienceies | e 8,631,839 | ..cooevvierere 8,708,223 | ......cooverrnnn 9,069,483 | ....covevervinnnan 7,575,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....cccovoereeiieiieeerccenes | eveeeiiieeenienas 12,699,714 | oo 12,873,275 | .o 13,576,486 | .......cccoune.. 11,465,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS...ooserennernseressrrnsrienes | cnsrenssrenerennn: 367,007,449 | ..ccoonvvrininenn: 368,302,379 | ..ccovvrrrernnienn: 375,472,985 | ....coovriririnnn: 346,239,133
Industrial and Miscellaneous, 8. United States.......cccoevvvvveeens | e 625,131,870 | c.oovvvrerees 620,091,214 | ..coeveran 625,810,964 | .....ccoovvevneie 623,580,825
SVO Identified Funds, Bank Loans 9. Canada.......ccomvenerrnerrirnein | e, 129,995,555 | ...oovvvveviirns 128,611,274 | .o 130,371,576 | c.oovvverrrns 130,175,994
and Hybrid Securities (Unaffiliated) 10._Other COUNTiEs. ....cvverrreeniee | onveernereinseencns 10,819,207 | oo 10,621,031 | oo, 10,817,296 | .coooovvvernrinnens 10,875,000
11, TotalS. oo | e 765,946,632 | ....occoovrincnenns 759,323,519 | .ocvvvvrrennienn: 766,999,836 | ....coocvvrerenen: 764,631,819
Parent, Subsidiaries and Affiliates 12, TOtAIS.....cviiieieiieiicieseiesiieiins | et ssiesesessssissens | sesseesssssssessessssessessessssssssssess | srestesessssssssssesssssssessessssansass | crsssessessessssessessssassessessssnsns
13. Total Bonds.... ..1,629,263,887 ..1,622,239,793 ..1,640,227,329 1,608,061,668
PREFERRED STOCKS 14. United States
Industrial and Miscellaneous (Unaffiliated) 15. Canada
16. Other Countries
17. Totals...............
Parent, Subsidiaries and Affiliates 18. Totals...
19. Total Preferred Stocks... .0
COMMON STOCKS 20. United States........c.oveeerveerees | covrverinerenne 1,029,987,366 ....1,029,987,366 769,563,313
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccocveveeerereriesiens | e 2,650,176 | ..coovevvrcrerrnen 2,650,176 | .ocvovcrerin 4,436,657
22. Other Countries. ........coucceneeens | corvnsrenneeenceens 35,021,300 | ..oovrvreciicnenns 35,021,300 | cooocreeiirincrinnna 9,957,607
23, TOtalS....ooeverrrresrcesnrnsriesnies | cornnrensienas 1,067,658,842 | .......ccoeeen. 1,067,658,842 | .....cocovnrrennnes 783,957,577
Parent, Subsidiaries and Affiliates 24, TOtAlS......coeiiiiiiiciieieiiens e | s | et
25. Total Common StockS..... | coovrreecene: 1,067,658,842 | .......cccoenen. 1,067,658,842 | ....ccocoovsrreennes 783,957,577
26. Total StoCkS......cmerensermsrenss | covviirensiienas 1,067,658,842 | .......ccocoe.. 1,067,658,842 | .....c.coovverunnnes 783,957,577
27. Total Bonds and Stocks...... | .......cc........ 2,696,922,729 | .....cocovvveneen. 2,689,898,635 | ......ccovvnnee 2,424,184,906

S104




Annual Statement for the year 2018 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

26,269,964 170,941,280

GoIs

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.7 TOtAIS....overrirsnnissssssssssssissssissessessnsessensensenee | sesenseeneennes 044,087 s 4,976,266 |.......coo.c.. 7,079,412 [ oo (0 I 0 | oo XXX oo 12,699,715 |08 [, 12,277,513 [ 0.9 | 12,699,715 | oo 0

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

BT NAIC Tttt | seseesessenens 3,061,194 |............. 59,450,219 |........... 101,636,826 |............. 60,712,134 |........... 130,105,425 | .......... ) .9 CRS D 354,965,798 | ....oveeverirrinnn. 218 | 326,172,165 | ..ooeoverererrerennns 238 | 354,965,798 | ...ooveererirrieririeens

............... 4,098,834 |..............6,911,818 ....157,105 IS¢, ¢ S v 11,918,250 | 0.9 e 167,757 |

.......... ) .0 S crveneeneeesnnnnneenssennnes | eneeneeensensnesneennsss0:00 ot [ s

.......... XXX oo cereinernnennsnnsnnsnnns | eenvnesnesnesenneee000 ||

.......... XXX oo cervnernnnnnenesnnsnnns | eenvnenesseesennene000 || e

............................................................................... 873,894 | ..o [ XX | iinnnnn..873,894 v 11,375 |01 | 873,894 |

............. 63,549,053 |...........108,548,644 |............61,743,133 | ..........130,105,425 | ....... XXX.ooooovreens [ oennnn.. 367,007,449 e 338,841,790 | 248 | 367,007,449 | 0




Annual Statement for the year 2018 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1 12

90IS

1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
............. 19,600,867 |........... cerenennn227,520,120 | ...............5,159,457 |............. cerenreee XXX e [ cvveeen....608,316,267 rerenenn.529,925,166 veeenn591,012,644 | .............17,303,623

...7,368,791

..... 73,009,328 |..

1,465,471

..156,880,487 | ...

..130,

207,847 |...
749,782 |...

..143,091,371

..... 13,789,116
...... 749,878

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Bank Loans
NAIC 1
NAIC 2
NAIC 3
NAIC 4.
NAIC 5.
NAIC 6.
Totals
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Annual Statement for the year 2018 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
11. Total Bonds Current Year
111 NAIC Toceeenceerneeessseenesssnenenesnsseens | (e 25,303,088 |........... 564,091,715 | ........... 571,123,874 |............ 69,427,668 |.......... 229,645,526 | ...covvrrieiriicrninnd 0 [ 1,459,591,871 | coovviririreenn89.6 | e XXX e XX | e 1,442,288,248 |............ 17,303,623
7,368,791 | ..coevenven. 79,135,731 | .o 79,921,146 |..ocovvveenne 1,622,576 | ..ocvovereeriieieiiienes (U (1 PO 168,048,244 | ....oovvvvvieeen 103 [ XXX e e XKX s [ 154,259,128 |............. 13,789,116
.0 749,878 ....149,878
............................ 0
............................ 0
........... 0
........ . ...31,842,617
11.8 Line 11.7a52 % 0f COl 7...ovvvveievreiencsniensssisnnssssnsnsenne | conenrnnnssnnsnnnnnens2el [ ooivrisrieinsinnnnnendd8 |00 | i | 14 |00 | 1000 | XXX e [ XK e [ XK e | e 98.0 | oo 2.0
12. Total Bonds Prior Year
............. 43,208,422 | ..........450,738,465 |...........502,059,464 |.............34,767,188 | ...........193,765,240 1,224,538,779 | .oooeveeiereicnns v 1,157,579,795 | .............66,958,984
6,393,967 |.... .68,759,914 |. 66,297,560 595,154 | ooviviririne 79,502 |.... 142,126,097 | e 104 ..132,898,900 | .. 9,227,197

749,782

................................................ 751,375
TotalS.....ooveeecririreiiines .49,602,389 |.... ...1,291,230,070 |..
Line 12.7 as a % of Col. 9. ...3.6
Total Publicly Traded Bonds
NAIC Tttt | seesesenenas 22,292,279 |..cooeeene. 555,590,977 | ........... 565,331,806 |............. 69,427,668 |...........229,645,517 | ...covvvrvenereriinnnns | e 1,442,288,247 | 885 [ 1,157,579,795 | i 846 [
7,368,791 | ..o 69,944,312 | ............. 75,323,449 |.......coc... 1,622,577 | oo | ervrveenenneesennnsnennnns | evnnenneen 154,259,129 | L9500 132,898,900 | v 97 | e

....873,894

Totals
Line 13.7as a % of Col. 7..... .
Line 13.7 as a % of Line 11.7, Col. 7, Section 11.......................

29,661,070

1.9

......................... 1.8

........... 625,535,289
...39.2

............. 71,924,139

Total Privately Placed Bonds

Line 14.7 as a % of Col. 7..... .
Line 14.7 as a % of Line 11.7, Col. 7, Section 11.......................

............... 8,500,737 | .evreeeen. 5,792,078 | i | e | e | e 11,303,624 cereeren..06,958,984 cevenneenn 17,303,624

............... 9,191,419 |..............4,597,696 v 13,789,115 v 9,227,197 v 13,789,115

..749,878 |. .749,878 ....149,878

............................ 0

............................ 0

s covenreeens0 0.0 | 0 0.0 XXX [ 0
.3,010,809 |.... .18,442,034 31,842,617 ...31,842,617
.95 D19 | 326 | 0.0 | 0.0 | 00 | 100.0 ...100.0

......................... 0.2

......................... 1.1

Includes $.....31,842,617 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes §.......... 0 current year of bonds with Z designations, §.......... 0 prior year of bonds with Z designations and §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the
statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5* or 5GI designations and $

....0 current year, $....

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §

.0

NAIC 2§.......... 0;

NAIC 3§.......... 0;

NAIC4S.........0;

NAIC5S......... 0;

NAIC6S.......... 0.

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on



Annual Statement for the year 2018 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations 26,269,964 | ..........170,941,281 197,211,245 185,862,411 197,211,245 |.

1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities.....
1.4 Other Loan-Backed and Structured Securities..

........................... 0].......26,269,964 ... 197,231,882

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities

..214,707,039 | ... 277,746,370

...................... 170 [ ......159,998,979

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities
3.5 Totals

............ 10,275,602

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities.
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..
4.5 Totals

644,037 |.....coo.cc.. 4,976,266 ..7,079,412 8 12,277,513 9 [ 12,699,715 | oo

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

3,036,790 |............ 63,078,799 |............ 94,604,504 | ............ 12,921,237 | .o 7,227,672 | .......... ) 0,9, GO IO 180,869,002 | .....ccevvvvineee L 200,394,832 | .....ccooviviiiinne 146 |......... 180,869,002 |......ccovvvvirirriniine
....24,404 ..470,254 | ........... 13,944,140 | ........... 48,821,896 | .......... 122,877,753 | .......... )0, GO IO 186,138,447 | ....ccvvvine. 114 .. 138,446,958 | .....cccoviininee. 101 [ 186,138,447

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

.............. 3,941,083
683,844

oo 108,726,331 | ...
.......... 332,282,497

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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Annual Statement for the year 2018 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
10. Bank Loans
10.1 Bank LO@nSs - ISSUEA.........covriveiriiiririirereste s
10.2 Bank Loans - Acquired
10.3 Totals
11. Total Bonds Current Year
11,1 1SSUET OblIGAtIONS. .......vveveeerieieieiiee e | ereerenens 25,656,337 | .......... 534,780,739 | .......... 539,954,075 |............ 20,397,760 |....ccconnnn. 7474523 | .......... ) 0.0, SO B 1,128,263,434 | ..o 69.2 | . D0.% G S ) .0, S 1,096,420,817 |............ 31,842,617
11.2 Residential Mortgage-Backed SECUMtIES...........coeurrerrerniniencinisiens | eereireieenenens 24,404 ... 470,254 |............ 13,944,140 | ........... 49,526,377 | .......... 122,877,753 | .......... ) 0., S DU, 186,842,928 | ....ovvvvrrirenen. 115 [ )0.% I S )., SO IR 186,842,928 | ....oooveriririenns 0
11.3 Commercial Mortgage-Backed SECUMLIES. ........c.vierrrreireineeirciriens | cereeeiseiseeeeeseieenns L1 (V18 10,421,023 | oo (V1N A 99,293,250 | .......... ) 0., SO B, 109,714,273 | oo (ST A )0.% I S )., SO IR 109,714,273 | oo 0
11.4 Other Loan-Backed and Structured SecUrties............covereurernenreneneinnee | cereeereneens 6,991,137 |......... 108,726,331 |....cccenc. 86,725,784 |.............. 2,000,000 | cooverrerrerrrrierneend0 | e XK | 00 204,443,252 | 125 | ).0.9 N IS ) 9., SO IR 204,443,252 | .o 0
11.5 SVO Identified FUNDS.........ccoiurieriiriieiininceieeeseeeesissiseiseneesseies | oo ) 0., SO U )., GO IR ) 0., SO U XXX [ errmeeeee XXX e [0 |0 | 0.0 )..9 N IS XXX vvtreinee | e | e 0
118 BANK LOANS.......cvuieiiciciiiiecise ittt nensensns | seienssnissssssssssnsanes [ (0 I (O 0 |0 | e XXX [0 | vieinisiiniinennd0.0 [, P00 SN I D0, SO [FSTTRRRROOR | I [FVOROO RO 0
117 TORAIS oot | e 32,671,878 |.......... 643,977,324 | .......... 651,045,022 | ............ 71,924,137 | ..........229,645,526 | ......cocvvvvinenn0 | ... 1,629,263,887 | ..o 100.0 | e ).0.9 GO IS ), 9,9, SOOI R 1,597,421,270 |............ 31,842,617
11.8 Line 11.7.85@ % 0f COl. 7....cviviiiiiiiiiiieisninsisensnssisss s | ersensssssssessnesenes 2.0 | o, 39.5 | s 40.0 | o 44 | i 14 | 00 | i 100.0 b XXX [ D00, ST I D0, SO [FPR 98.0 | s 2.0
12. Total Bonds Prior Year
12,1 1SSUET OblIGAtIONS. .......vvveeeriiieicisee e ssnns | erseeennens 49,557,453 | .......... 418,802,246 | .......... 492,843,540 |............ 20,038,926 |.............. 1,326,357 | .......... ) 0., SO PO ) O.0. SR IO ) .0, SR R 982,568,522 | ...covvrirriinns 718 | 909,131,920 |............ 73,436,602
12.2 Residential Mortgage-Backed SECUMtIES..........ccveurrerrerneenienenceiens | eereerereeneiens 44,936 | ..o 966,958 |............ 14,290,879 |............ 16,074,791 | .......... 107,817,318 | .......... ) 0., SO PR D.0.% G S ) .0, CR R 139,194,882 | ..oovvvvrrenene 102 [ 139,194,882 | ..o
12.3 Commercial Mortgage-Backed SECUIES............cccvvereriieiiieeiiiens [ | e | eresssissesesssessssssesessns | sessssesssssessssssesesssnes | soesessssens 84,701,067 | .......... ).9.%, I IS D.0.0 G P D.0.% G 84,701,067 | ..ovoveveveeennd 6.2 .o 84,701,067
12.4 Other Loan-Backed and Structured SecUrities............ccoeveveveevveveeeeereees [eveeeeeeeeeeieieiens | eeereeeen 100,478,957 | 1t 61,222,605 | oo | eeeeeeeeeeeeeeeieieeeens | eveeeeee e XK [ D.9.9, S P )90 N 161,701,562 | ..covvvverererernnns 118 | 158,202,201
12.5 SVO Identified FUNDS........ccovvrierrerrirrrnrnereeenennnesssesneneneennnns | eenenee XX ewrrirrinins [ ervieeeed XX e | e XX i | e e XK | e e XK e [ e ).0.% N S )0, O IO (01 (0O
12.6 Bank LOANS.......covvueeneeceeerneineieieineeineeneiessnssnnsseessssessscsnsssesssssnnssnsens | sessesnes s XKersemnnmnnnns | eernenese X eiisrnnenees | onneenesed XX | orenee e XX [ e XK | e XXX [ P, S P 0.0 S Y. S 0.0, S XXX
127 TORAIS. ..ttt | sreeseniees 49,602,389 |.......... 520,248,161 | ......... 568,357,024 | ............ 36,113,717 |......... 193,844,742 | ....oevviviivrnennn0 | ). .9 TN O ) 0,0, SO 1,368,166,033 | ...ovvvvvreernenne 100.0 | ....... 1,291,230,070
12.8 Line 12.7.35@ % 0f COl. 9....cviviiiiiiiiicieisssi s | erssnisnsssesensnsenes 36 | 38.0 [ i 415 | i 2.6 | e 142 | 0.0 | XXX [ 0.0, R [T 100.0 [.ooivrnnenes 20,0 S [ 94.4
13. Total Publicly Traded Bonds
13.1 1SSUET OBlGAtIONS. ......cvvveieriiicierieciie e | ceeeinninees 22,645,529 | .......... 516,338,704 | .......... 529,564,308 | ............ 20,397,762 | ....coonnee 7474520 | .......... XXX [ v 1,096,420,823 | .....ccovrerininne 67.3 | 909,131,920 | .oovvvcvvrrinad 66.4 | ... 1,096,420,823
13.2 Residential Mortgage-Backed Securities... ...24,404 |. 13,944,140 |. 49,526,377 | .........122,877,747 ...186,842,922 139,194,882 ...186,842,922 |.
13.3 Commercial Mortgage-Backed SECUMEIES..........c.errvreininrereireiesirnirees | coreeeiessnsessessessssenens 10,421,023 |. ..99,293,250 109,714,273 ..84,701,067 ..109,714,273 |.
134 204,443,252
135
13.6
137 TOtAIS. ...ttt ettt | srenienenes 29,661,070
13.8 Line 13.785@ % OF COL 7.t eesneies | seeieieneseisssseees 1.9
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11..........cccoceveeervrerevees | covrverirererernn, 1.8
14. Total Privately Placed Bonds
14,1 1SSUET OblIgAtiONS.......cvvcveieiieiciieiecese s | ereesssenees 3,010,809
14.2 Residential Mortgage-Backed SECUMLIES..........cvrrvririririininenseis | rrreereeeessesseesseenseens

14.3
14.4
14.5
14.6
14.7
14.8
14.9

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds

Bank Loans....
Totals

Line 14.7asa % of Col. 7...cooovevvrivreieriicine

Line 14.7 as a % of Line 11.7, Col. 7, Section 11

10,389,774
....32.6

...... 0.6
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Annual Statement for the year 2018 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year
2. Cost of short-term inVeStMENtS ACUINET. .........covieuriiicieiiieie ettt ssesenseaes | sresessssssesessssessssnse s st esessnsesesaes 24,976,500 | .oovoeeeeeeeeeee s (0 T O TSR
3. ACCIUAL OF QISCOUNL. .......vivvietcttee sttt bbb s bbb b bt bbbt ssnsebns | etsssssesessnsesessseses s ea s s s s b s e s s s eee 20,428 | oooveeeee e DO T O O DU
4. Unrealized valuation iNCrEase (ECTEASE)..........uirirreuiiriieiseissieie ettt sse s sssssssessessnsens | sssessesssssssessessssessesssessessssssessessessssessessnsns L0 O OO PO TP BT T OO OT PP PTPTPOTRRPPRTRO
5. Total gain (I0SS) ON QISPOSAIS..........vueueiireieiireieisieieisie ettt s ettt sse st essssebesnses | ehessssssesessesesesssseseses et es s s e st esesesasnes (9,708) [ 1.vvveereieirieieseee e (9,708) | cvuveveiiireteieieieisiei ettt bes | etebsssetetes et et s ettt s ekttt ettt s et s e etets | Sheteteaete b ettt b ettt es
6. Deduct consideration reCeived 0N AISPOSAS...........cvviueuriiieiriiiseieieieeisieisissse et sessssessssnsesens | sresesssissesessssessssssesessssesessnsesesaes 24,987,220 | ..o Y 7 | T OO OO RTTT
7. Deduct amOrtization Of PIEMIUM...........c.ueiiuiiiiiice sttt | bbb sses bbbt s bbbt 0 O OO0 OO DO PO T OSSO P SRS T SRR
8. Total foreign exchange change in book/adjusted CarMYING VAIUE............ccviieieiiinieieieisie s | seressessssssesesssses e sessessssssessesssssssessessnsns L0 OO OO OO TSP DTS EOO TP PT PP PP PTPOTRPPPRTTON
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9).........ccreuriririrniiniiiriririens | e 0 | o e 0 | s 0 | et 0 | e 0
11. Deduct total NONAAMIEd AMOUNLS...........cvuevirieireiieiirei ettt | fnebte st st L0 OO OP OO OP O YOO OO OO OO OO PO PP POT OO PO OO PO OO OO PO PO PO PP PO POE PP POT PP U OO OP PO PO PP PO PO PP PP PO PP POTPPPOPRION
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cuieiiiiirieisiisisisisissieseessesssesssssssessssnses | sesossessessssessessssessesssssssassessssassessessssassessnsas 0 o 0 [ e s 0 [ oo 0 | et 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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Annual Statement for the year 2018 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PriOr YEAI. ... sssess s sse st ssessessnes

2. Cost of cash equivalents acquired

3. ACCIUAL OF QISCOUN........voiviiiecii et bbb bbbt en st

4. Unrealized valuation iNCrease (ABCIEASE)...........cceuieuiiireieiieeie ettt b bbb bbb bbbt nesees

5. Total gain (I0SS) ON QISPOSAIS...........crerrereireieireiiseesiees st sse st s bbbt nen

6. Deduct consideration reCeiVed ON dISPOSAIS...........cruurerrererirrirriireieeeesstsee et ses ettt ettt b s ensees

7. Deduct amortization Of PrEMIUM..........cceuieieiiirieicis ettt bbb bbbt

8. Total foreign exchange change in book/adjusted Carrying ValUE.............ccceucveiieiriiicteeece e

9. Deduct current year's other-than-temporary impairment reCOgNIZEd...........c.ovvieiierieriririreeee e

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccceverrrrriercriieeeseeesese s

11. Deduct total NONadMIttEd @MOUNLS..........cveiiiiieieicieices ettt

...................................................... 165,483,873

132,059,925

...................................................... 165,483,873

132,059,925

........................................................................ N T SN FO
............................................................... L (3 O OO [ ¥ £+ O
.............................................................. ELE7) | P DN € 1:X- 7 | PR
...................................................... LR eI TN DO 17 XYL 1. ¢ B DO
........................................................................ N T SN FO
........................................................................ N o O O
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) Indicate the category of such investments, for example, joint ventures, transportation equipment............ccccccovvivereriennes
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EO5, E06, E07, E08, E09
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year
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F Desig-
0 nation Current Year's
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CUSIP Identification Description Code| n| CHAR [ Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 2A 7 |U S TREASURY ..9,404,453 | ... 92.315 9,231,500 ...10,000,000 9,519,224 57,205 FA....| .........56,658 | ........ 150,000 | 02/14/2017. | 08/15/2026.
912828 3F 5 |U S TREASURY 12,941,637 |..... 96.700 13,102,850 13,550,000 12,991,331 MN...... . 04,875 | 02/07/2018. | 11/15/2027.
912828 3V 0 |U S TREASURY ..3,933,594 |..... 99.648 3,985,920 4,000,000 3,941,505 7,911 oo | 41,848 | 50,000 |02/02/2018. | 01/31/2025.
912828 3W 8 |U S TREASURY ...1,975,781 |...100.615 ..2,012,300 | ... .2,000,000 1,860 FA....... .27,500 | 02/14/2018. | 02/15/2028.
912828 4V 9 |U S TREASURY 4,924,023 |...101.546 ..5,077,345 .5,000,000 1,693 . .| 10/02/2018. | 08/15/2028.
912828 D5 6 |US TREASURY 32,494,648 |..... 99.116 ....32,460,490 32,750,000 32,597,282 24,981 FA..o| 293,793 | ...t 777,813 | 10/31/2014. | 08/15/2024.
912828 F9 6 |USTREASURY ..5,911,467 |..... 98.730 .5,805,324 | ..... .5,880,000 5,893,412 (4,569) AO...... | 133,527 | .. 107,250 | 12/01/2014. | 10/31/2021.
912828 G5 3 |USTREASURY Al ...2,008,203 |..... 98.375 | ... ..1,967,500 | ..... .2,000,000 | . 2,005,381 (1,785) MN.ce| e 3,315 | 37,500 | 11/18/2016. | 11/30/2021.
912828  J2 7 |U S TREASURY ...ooviiiriiritiieiineiesirisssisssiessesssesessssssssssssesssesssssssssssens | aonneee | oo | coeverenene | coveenenens L 19,642,070 |..... 96.780 | ...oooucen. 18,872,100 | ....ccooeee. 19,500,000 | ........... 19,611,861 FA.oooo| o 147,310 | e 390,000 | 11/09/2016. | 02/15/2025.
912828 K7 4 |USTREASURY ...3,840,000 |..... 96.468 3,858,720 4,000,000 ...3,871,672 FA o] 030,217 | e 80,000 | 03/08/2017. | 08/15/2025.
912828 P4 6 |USTREASURY Al 11,031,436 |..... 93.687 | ............11,008,223 ...11,750,000 | .. 11,168,472 FA o] 72,120 | e 190,938 | 06/22/2017. | 02/15/2026.
912828 P8 7 |U S TREASURY ...coviiiirieieriniineeeniseisessssssessesssssisssssssssssnsesssessssssssssns | anneen | oo | cveveeeene | covesenens L [ 1,461,738 |..... 97119 | oo 1,456,785 | ..coovvvnne 1,500,000 | ..coovrnnee 1,480,206 FA ooie| D778 | 16,875 | 11/29/2016. | 02/28/2021.
912828 R3 6 |U S TREASURY 21,240,117 |..... 93.466 ....19,627,860 ...21,000,000 .21,184,150 (23,462) MN.ooo| e 44,306 | .. 341,250 |08/01/2016. | 05/15/2026.
912828 RC 6 |U S TREASURY . ..1,311,670 1,250,000 | .. ...1,268,851 (6,993) FA.c| 010,033 | oo 26,563 | 08/14/2012. | 08/15/2021.
912828 SV 3 |U S TREASURY .....ooiiiiiiiineineiiieiineieeississesssissssesssssssesssssssssssssssssssesnns | oenes | oo | sevnseninns | aevveeneons [ v 1,769,277 |....97.680 | .............1,709,400 | .............. 1,750,000 | ..cooovvennee 1,757,005 (2,006) MN.coooo | 3,976 | e 30,625 | 08/07/2012. | 05/15/2022.
912828 T2 6 |US TREASURY 985,547 .1,000,000 989,990 2,016 MS.oooo| v 3,532 | 13,750 | 10/11/2016. | 09/30/2023.
912828 T3 4 |USTREASURY Al ...6,917,930 |.....96.443 | ..............6,751,010 | ..... .7,000,000 | ..ooerenee 6,953,332 | .oooereeeirerinninens | s 16,556 MS..oo. | c00eeei20,120 | oo 78,750 | 11/15/2016. | 09/30/2021.
912828  T9 1 [US TREASURY ...ooeviriiriiiieisiesiisissssississsssesssssessessssssssssssssssssssssssssnns. | sveens | oo | woneevennns [ rnvennenns {1 I 2,923,008 |....96.001 | ..............2,880,030 | .............. 3,000,000 2,945,438 | ....ooovvviicnien | e 10,653 AO...c. | w8349 | i 48,750 | 11/16/2016. | 10/31/2023.
912828 TJ 9 |USTREASURY 939,219 1,000,000 974,138 6,760 FA o] 8,138 | 16,250 | 07/19/2013. | 08/15/2022.
912828 U2 4 |USTREASURY Al .26,676,172 ...28,000,000 | .. 26,909,599 | ....ovvvmrrreriierenns | e 122,374 MN.coooo | e 72,707 | e 560,000 |02/06/2018. | 11/15/2026.
912828 V9 8 |U S TREASURY .....oiiiiriiriirisiineesisiesiessiesiesissesssssssssssssesssessssssssnsens | annnes | oo | coevermnene | coveenenens ] i 4,409,824 205 | i 4,374,225 | 4,500,000 | ..cooonnene 4,424,950 8,244 FA.oooo| 38,244 | 101,250 | 03/01/2017. | 02/15/2027.
912828 W4 8 |U S TREASURY ...2,990,508 |..... 98.101 2,943,030 3,000,000 2,992,864 1,293 FAooie| 21,661 | e 63,750 | 02/28/2017. | 02/29/2024.
912828 WJ 5 |U S TREASURY . 12,964,063 |..... 99.844 | ........... 12,979,720 ..13,000,000 | ........... 12,979,346 3,503 MN...oo| v 42,196 | . 325,000 |08/28/2014. | 05/15/2024.
912828 X7 0 |U S TREASURY ....otiiiiriiireriniineeienisisesissssiessesssssesssssssssssnsenssessssssssssns | annnen | oo | coeseeeenne | covesenens L [ 1,844,436 |.... 97.384 | oo 1,801,604 | ..cccovvnnee 1,850,000 | ..oovvvenee 1,845,665 762 AO...o. | w8337 | i 37,000 | 05/22/2017. | 04/30/2024.
912828 XD 7 JUS TREASURY ......cooiiiiiiiiiiciiiisicci i [RS T R ORI R ] i 2,003,516 |..... 98.053 1,961,060 2,000,000 2,002,213 (623) MN.coooo | oo 3,297 | e 37,500 | 11/17/2016. | 05/31/2022.
0199999. U.S. Government - ISSUET ODIGAtIONS..........vueuiueuiieririiiisirissiisseie e st ensssnssenennes | eonsiinns 196,544,337 XXX ..193,781,344 .200,280,000 | ......... 197,211,245 | .......... 0 359,066 | ....ocovrvrrnnnn 0 0 XXX | ....1,080,116 | ..... 3,813,189 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36207K  WC 0 |GOVT NATL MTGE ASSN 20,628 |...108.559 22,489 20,716 20,637 24 MON... 1,554 | 09/17/1999. | 09/15/2029.
0299999. U.S. Government - Residential Mortgage-Backed SeCUrities. ........cocovovrvenineniscinrsinnenns ....20,628 XXX e 22,489 | ....... 20,716 | ....... 20,637 | .......... 0 24 | o 0 0 XXX veevenee 1,554 XXX XXX
0599999.  Total - U.S. GOVEIMMENE. ...ttt | coniians 196,564,965 XXX | s 193,803,833 | .......... 200,300,716 | ......... 197,231,882 | ..o 0] v 359,090 | .o (L] 0 XXX | ....1,080,245 | ..... 3,814,743 XXX XXX
All Other Governments - Issuer Obligations
013051 DG 9 |PROV OF ALBERTA......coonivicrimrirneerneineisessesisseesensssesssssssssesssessssessesssnses | connens | oo | sevevserinns | eevee IFE [ i 4,541,480 |...100.456 | ........c..... 4,520,520 | ...ovvunene 4,500,000 | ..ovorneens 4,529,420 (9,226) 10/01/2018. | 12/15/2022.
013051 DU 8 |ALBERTA PROV ...5,816,520 |..... 97.744 ..5,864,640 | ..... .6,000,000 5,838,209 21,689 08/20/2018. | 09/01/2021.
01306Z CU 3 |ALBERTA PROV MEDIUM TERM 1,995,760 |...101.148 ..2,022,960 .2,000,000 ...1,998,037 .356 01/18/2012. | 01/19/2024.
110709 GF 3 |PROVINCE OF BRITISH COLUMBIA....... .10,002,770 |...103.979 | ..............9,981,984 | ... .9,600,000 9,942,126 | ..oocveiiinicenns [ i (46,768) 10/05/2018. | 12/18/2023.
135087 A6 1 | CANADA GOVERNMENT. ...2,880,240 |..... 98.365 2,886,279 6,039 10/01/2018. | 06/01/2023.
135087 B4 5 | CANADA GOVERNMENT. 2,591,950 |...103.048 . 2,575,641 (13,139) 10/02/2017. | 06/01/2024.
135087 D5 0 | CANADA GOVERNMENT .18,689,678 |...102.004 | ............19,125,750 | ............18,750,000 | ........... 18,692,338 2,661 12/06/2018. | 06/01/2025.
135087 E6 7 | CANADA GOVERNMENT. ...3,413,200 |..... 96.989 ...3,423,151 9,609 JD....... 52,500 | 12/18/2017.| 06/01/2026.
135087 H2 3 | CANADA GOVERNMENT ...1,698,232 |...100.280 ...1,698,240 8 JD....... 12/18/2018. | 06/01/2028.
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135087 H4 9 | CANADA GOVERNMENT.......coovmrimerrerieererisrinsssensenisssessesssssssessensssessees | evvnene | o | evneerennens | oeeend TFE | i, 9,326,750 |..... 99.437 | oo 9,446,515 | ..............9,500,000 | ............. 9,341,965 | ..ooocveerencerneriinens | e 15,215 [ | s | e 1750 | 2.160 10/01/2018. | 03/01/2023.
135087 H9 8 | CANADA GOVERNMENT ..9,886,200 |...100.500 .10,050,000 9,892,791 | .ovovvrrerrererrinnns | veriieeenen8,591 [ s | e | 000.2.000 | 2.240 10/01/2018. | 09/01/2023.
135087 J4 7 | CANADA GOVERNMENT. ..7,996,800 |...100.240 | ..............8,019,200 | ..............8,000,000 | ............. 7,996,910 | ovocvererereernvrinens [ e 110 s | e | 200.2.000 oo 2.020 12/06/2018. | 11/01/2020.
13509P CA 9 | CANADA HOUSING TRUST ..5,281,800 |...102.175 5,133,460 | ...ocevvverevnrrerins | eeeneeed(113,239) | oo [ | 2003750 | e 1.490 (MS.....| oo 55,939 | ....... 187,500 | 08/18/2017. | 03/15/2020.
13509P DB 6 | CANADA HOUSING TRUST ...101.596 5,128,811 | .ovevvvververrerinee | eeernneeene(38,734) | oo v | 0000 2.650 [ 1.810 .39,530 132,500 | 08/15/2017. | 03/15/2022.
13509P DL 4 | CANADA HOUSING TRUST ...100.649 | ............24,155,760 | ............24,000,000 | ........... 24,117,682 | .oovvvverncrnerrneis [ v (24,904) [ o [ [ 022,400 | e 2.270 | D | e 27,616 | ........ 348,000 |08/10/2018. | 12/15/2022.
13509P DV 2 | CANADA HOUSING TRUST ..100.255 | ..............6,215,810 | ..............6,200,000 | ............. 6,291,350 | .oocevverrrernneiens | ereerenenn(18,343) [ s [ [ 000.2.350 [ 2.010 [MS......| v 43,469 | ... 145,700 | 08/24/2017. | 09/15/2023.
13509P DY 6 | CANADA HOUSING TRUST ...103.797 5,256,695 | ...ovvervrrrernrirerins | wrrrerene(B1,574) | ot [ v | 200 3.150 | o 2.000 |MS......| woovrerne 46,989 | ........ 157,500 | 08/18/2017. | 09/15/2023.
13509P EF 6 | CANADA HOUSING TRUST ..102.775 212,381,229 | e [ ereeeeen(32,733) | s [ [200022.900 | 2440 |UD..c.oo. | v 16,388 | ........ 220,400 | 10/01/2018. | 06/15/2024.
13509P EP 4 | CANADA HOUSING TRUST ,996,300 |...100.115 1,996,990 | e | ererernnneennB90 | e e [ 00002000 [ 2.160 10/11/2018. | 12/15/2019.
13509P EV 1 | CANADA HOUSING TRUST ..9,817,200 |..... 98.969 9,839,866 | .....cvverererrerrienins | cerreeereni22,666 [ oo | e | 0001200 2.320 10/15/2018. | 06/15/2020.
13509P FC 2 | CANADA HOUSING TRUST ..3,910,400 |..... 98.593 ...3,943,720 3,915,756 | ..vovvvververierinns | e 5,356 | v e [0 1250 [ 2.360 X 11/14/2018. | 12/15/2020.
13509P FJ 7 | CANADA HOUSING TRUST 11,646,000 |..... 98.099 11,771,880 | ............12,000,000 | .......... 11,662,926 | oo | e 16,926 | oo | e | 0001250 | 2.430 7192 | 75,000 | 11/14/2018. | 06/15/2021.
13509P FL 2 | CANADA HOUSING TRUST ..5,597,940 |..... 96.072 5,609,187 2.850 [MS...... [ cocooee 33,732 | e 10/01/2018. | 09/15/2026.
13509P FR 9 | CANADA HOUSING TRUST ..9,620,900 |..... 97.284 . 9,693,301 2.220 | Do | v 5371 | oo 115,000 | 04/10/2018. | 12/15/2021.
13509P  FV 0 | CANADA HOUSING TRUST......ovvrririmerinreinsineniseinseesssissssensssssssessssssssnes | cvenens | oo | eevenseninns | eeeen IFE [ i 7,289,380 |..... 98.279 7,370,925 | ..............7,500,000 | ............. 7,315,198 | oo | e 24,833 [ s | e | 2001500 e 2.360 |JD..ccves | v 5,254 | .ooovune 82,500 | 10/01/2018. | 12/15/2021.
13509P FY 4 | CANADA HOUSING TRUST 17,522,240 | ... 98.629 17,753,220 | ............18,000,000 | .......... 17,560,770 | ..covvevrerevrinicire | vererereen38,530 | i | e [0 1750 | 2490 [JD.coos | v 14712 | ... 157,500 | 10/01/2018. | 06/15/2022.
563469 TR 6 | ONTARIO PROV ..3,884,252 |...104.436 rerreeenneni 3,196,082 | o | cerreeenn(64,802) | oo [ e [ 000 3.850 [ 1.910 [JDeceee | v 11,804 | ........ 138,600 | 08/24/2017. | 12/01/2021.
563469 UK 9 |MANITOBA PROV. ..6,808,000 |..... 98.259 | ..............6,878,130 | ..............7,000,000 | ............. 6,826,557 | ...covverrrirnierens | v 18,557 [ s [ [ 001550 [ 2510 [MS......| e 35,077 | .o 23,250 | 10/01/2018. | 09/05/2021.
68323A AD 6 |PROVINCE OF ONTARIO ..6,696,434 | ...104.247 6,523,529 | ..oooververrnrnriens | eerrernn(129,830) [ oo [ evvererinviensnnns [ 20004000 | 1.780 [JD.cceee | e 20,440 | ........ 248,000 | 08/30/2017. | 06/02/2021.
68323A AW 4 [ONTARIO PROV.....c.osviiirinirieiieeineisssississssssissssssssssissssessssssssssssonsennse | aeviene oo | evvvervens | coned TFE | it 5,472,376 |...102.627 5,398,507 | ..coovreververirerirnes | evreereene(85,515) | oo e [ 00003150 [ 1.990 [ID.covce | v 13,463 | ........ 163,800 | 08/28/2017. | 06/02/2022.
68323A  CX 0 |ONTARIO PROV........stvrrinirririrerinreieisniserisenissesesisssssenissssssssensssesssnns | covvene | oo | evvvneeieene | e IFE | i 1,470,345 | L 99.746 TAT1,076 [ oo | e 73T s [ [202.2.600 | o, 2.930 |JD....... 10/29/2018. | 06/02/2025.
68323A DL 5 |ONTARIO PROV.....cocvieirinireiierineersnissisessesissessessssisssssssssssssesssssessssnns | svveene | oo | evcvneernene | s IFE | iiiir0.8,838,190 | ... 98.335 8,853,083 | ..ooucverereeererinens | e 12,613 [ s | e | 200 1.950 | 2.370 | W....... 10/04/2018. | 01/27/2023.
68323A DM 3 [ONTARIO PROV....c.ovviiririerninerernsissiesssisssssssessssssssessssssssssssesssnssnssssnns. | aoneene | oo [ovevnninees | veer IFE | i 4,791,000 | ... 97.810 4,796,238 | ..o | 5,238 [ [ [ 002,400 L 3.010 10/15/2018. | 06/02/2026.
68323A  EA 8 |ONTARIO PROV......c.cvveririnirerierineensnissiseniessssessenssssssessssssssssessssssssssnns | oovvene | oo | evvneernene | o IFE | 04,023,392 | ... 97.122 4,036,002 | ..ooocvererercerrrinnns | e 12,263 [ s | e | 200 1.350 | i 2.630 10/04/2018. | 03/08/2022.
748142  EG 4 |PROVINCE OF QUEBEC........ccocosiiuiimireiineiieiieeiseissessssssesssesssss s ...104.505 | .............4,180,200 | ..............4,000,000 | ............. 4,208,106 | ..ooocvvererecerirninnnns | reeeeen(105,722) [ oo | e | 0008500 oo 1.730 [JD.cccee | v 15,288 | e 180,000 | 08/04/2017. | 12/01/2020.
74814Z EH 2 |QUEBEC PROV. ...105.695 . 3,184,562 | ..o | erereneeene(B0T9) | e e [0 4250 [ 2.060 . 106,250 | 08/20/2018. | 12/01/2021.
748142 EL 3 |QUEBEC PROV. ..104.235 | ..............8,443,035 | ..............8,100,000 | ............. 8,381,425 | ..oovvverrcencrinens | erreeeenn(38,793) [ oo | e | 2003500 oo 2.550 |JD.cciee | i 24,144 | ... 178,500 | 10/04/2018. | 12/01/2022.
748142 EP 4 |QUEBEC PROV. . 102413 | .............. 7,168,910 | ..............7,000,000 | ............. 7,155,672 | o | v (14,288) | oo [ [0 3.000 | 2490 [MS.....| e 70,192 | ........ 105,000 | 07/06/2018. | 09/01/2023.
74814Z ES 8 |QUEBEC PROV. ...106.423 2,236,000 2.520 10/02/2017. | 09/01/2024.
748142 EV 1 |PROV OF QUEBEC ...100.860 3,986,921 | ..o | e | e |20 2750 [ 2.800 10/01/2018. | 09/01/2025.
803854 JW 9 | PROVINCE OF SASKATCHEWAN ...103.194 ,167,074 2,174,283 (12,646) [ ..vooovevrvenninns i [0.3.200 | oo 2.490 10/02/2017. | 06/03/2024.
0699999. All Other Governments - Issuer Obligations.............couerinrensinnes ..278,543,574 XXX v 279,228,564 | ..........277,850,000 | ......... 277,746,371 | oo 0 .(536,118) | covovvrrerieinns (V)] I 0 XXX XXX XXX
1099999. Total - All Other GOVEIMMENES. ......vvurveieriisersssssteersssisessesssses s sss s bbb entenssnsanssensensanes | bosssenes 278,543,574 XXX ] e 279,228,564 | ..........277,850,000 | ......... 277,746,371 | .o 0 (536,118) | cvooveevrririres (V] 0 XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
880443 BS 4 | TENNESSEE ST ENERGY......coosiimiriiiriiininiienssiesesississsssssssssiessssssssenes | avvees ..113.681 1,136,810 | ......ee0..ee1,000,000 | oo 1,136,337 | [ e (15,443) [ s | e | 20005250 | 3.220 10/08/2015. | 09/01/2026.
882723  5Y 1 |TEXAS STATE... .119.227 ,788,405 767,557 | e | eeerneeeenn(36,893) | oo v [ 00005500 | 2.540 01/06/2017. | 08/01/2025.
882723 MU 0 |TEXASST JOVR ...105.451 2,192,505 | ..ooovreerineineniinens | crreeeenn(65,619) [ oo | e | 200.5.000 | 1.700 06/20/2014. | 10/01/2020.
93974D  2H 0 [WASHINGTON ST....couiiiiiriisriiiensenssisssssssesssssssssssssesesssssssssesssssssssssssssssssnes | ooseaee ...119.830 3,535,440 | ..o | eerreeeenn(31,230) | o | e [2005.000 | i 3.080 03/15/2018. | 02/01/2030.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: XXX ....7,575,000 | ............. 8,631,839 0 XXX XXX | ... 140,313 | ........ 292,917 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) XXX | i 8,708,223 | .............. 7,575,000 | ............. 8,631,839 | ..o | e (149,185) | i [ 0 XXX XXX | . 140,313 | ........ 292,917 XXX XXX
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U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligation
343136 3Q 8 |FLORIDA STATE TURNPIKE AUTH......ccccvvririrniiirinnieisnieensesssssnssnsnnens | vevens | oo | evvnernnensd [ s 1FE 1,159,220 |..112513 | ..............1,125,130 | ..............1,000,000 | ............. 1,090,658 | ...cvovevvvrireniine | e (14,854) | oo | v [2002.5.000 e 3.180 01/15/2014. | 07/01/2024.
348815 PD 7 |FORT SMITH AR WTR & SWR REVENUE ...118.231 2,334,213 | oovevreriveierneiens | evreeeen(10,127) | e [ evveiesseiensninns [ 20005.000 | 2.830 08/28/2018. | 10/01/2027.
366119 X3 4 |GARLAND TX ..106.550 | ..............1,385,150 | ..............1,300,000 | ............. 1,389,562 | ..o | e 119) [ | e [ 200.5.000 | 1.680 11/16/2016. | 02/15/2021.
414005 UK 2 |HARRIS CNTY TEX... ...116.233 894,008 | ....overrrrrererirnis | eererreeed(TRTTTY [ | ceveieeveisiisniens [ 000.5.000 .o 1.950 04/07/2016. | 10/01/2027.
592112 JS 6 |METROPOLITAN GOVT NASHVIL......... ...110.540 ....1,000,000 | ..cooovrvnnee 1,079,446 | ....covvvvrrnerncrns | ceerreeens(21,408) [ o [ [ 205,000 | oo 2.610 11/25/2013. | 07/01/2022.
613340 2H 0 |[MONTGOMERY CNTY MD ...108.781 376,088 | ..o | eerreerenne(8,812) [ [ [ 225,000 | 2.270 01/08/2014. | 11/01/2021.
64966) D6 0 |NEW YORKNY ...106.868 | ..............1,068,680 | ..............1,000,000 | ............. 1,052,101 [ oo | cverereeene(22,210) [ o e [ 205,000 | oo, 2.600 11/26/2013. | 04/01/2021.
64966 N4 4 |NEW YORKNY ..110.562 | .............1,105,620 | ..............1,000,000 | ............1,079,089 | ...0evrvrrurmvrmicrir | correerncn(24,466) | coovvririiriviiines e [20005.000 | 2.320 |FA..oo| oo 20,833 05/25/2012. | 08/01/2022.
64966L KP 5 |NEW YORKNY . 114,059 | ............. 1,140,590 | ..............1,000,000 | ....cccc.c. 1,095,697 | .oovovrirerivrenrrnns | vrrernenc(13,794) | i v [ 00005000 [ e 3.270 .16,667 03/13/2014. | 03/01/2025.
864813 Q3 7 |SUFFOLKVA . 116.837 | .. 1,682,453 | ............ 1,440,000 | oo 1,664,835 | s | e (B4,132) | s e [ 00005000 [ 2.240 |FA..oooo| o 30,000 12/07/2016. | 02/01/2025.
968661 GY 8 |WILL CNTY ILL FST PRESV D ...102.904 625,000 644,037 | .o | erneeneee(19,586) | v [onnisniiciisninin [2005.000 | iis 1.770 |JD.cee | v, 1,389 02/15/2012. | 12/15/2019.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations..........ccocevereceeas 13,576,486 XXX 12,873,275 ..11,465,000 | ........... 12,699,714 | .ccovvenes 0 | .en(230,283) | oo 0 0 XXX XXX | s 198,237 | ....... 473,250 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession ettt en e esensensenes | oeierieseas 13,576,486 XXX | 12,873,275 | ............ 11,465,000 | ........... 12,699,714 | ..ocovverrann 0]......(230,283) | .....cccoo..c.n (] 0 XXX XXX | . 198,237 | ........ 473,250 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
027650 GA 6 |AMERICAN MUNI PWR-OHIO INC OH REV.......covviieirniineinerieeiseessseinnees | eevnees | oo [ vererneens 1 1FE| oo 1,123,580 |...111.884 | ...ccc.oo.ce 1,118,840 | .coooovvenne 1,000,000 | ..coovvennee 1,117,395 (6,185) | cvvvevereerreineins | veverneersniseiiienins | e 5.000 |...... 3.330 06/28/2018. | 02/15/2027.
03588H HE 9 | ANNE ARUNDEL CNTY MD....cooiiiiiiiiiireriiiseisisisnssssssssssessessssssessssssssssnses | soveee ..2,305,200 |...109.972 2,190,499 (56,238) [ ..voverrrrerrrrnees | erverererieiinersninens [ e 5.000 |...... 1.960 12/06/2016. | 04/01/2022.
04109F BA 5 | ARKANSAS ST DEV FIN AUTH HOSP........ccostvuirmerierineeiseiseiissisensesieeens | ovvee 1,147,080 |..112.751 | ..............1,127,510 | ..............1,000,000 | ............. 1,094,709 | ..oveoveirerierieens (13,858) | ..vvveereerrrines [ eoererneersenissninens [ v 5.000 |...... 3.270 12/17/2014. | 02/01/2025.
047870 KB 5 |ATLANTA GAWTR & WASTE WT....ooiiirieiiieeiseenisisisssenssessssssensssines | evveees .348,380 |...103.492 349,385 A39 [ [ | 6.000 |...... 6.050 06/17/2009. | 11/01/2022.
052414 LN 7 |AUSTIN TEX ELEC UTIL SYS.....oootiiiriiririieierinsriseniesissessssssssssessesssesesns | coneees . .383,768 |...105.657 362,410 (2,908) | cvovvvereernrrinenen | v | s 5.000 |...... 4.000 06/11/2010. | 11/15/2022.
091096 ML 8 | BIRMINGHAM AL WTRWKS BRD WTR........coviumrirerireeineinerissssensessssessesens | eonneen | oo [ oeveeeiee | vevens 1FE| coovis 1,514,565 |...120.383 | .............1,564,979 | ..............1,300,000 | ............. 511,440 [ | e (B125) | s [ [ 5.000 |...... 2.930 10/25/2018. | 01/01/2028.
091156 MG 1 |BIRMINGHAM JEFFERSON AL CIVIC CTR AUTH......ccovviniiierinrircnierineinns [ e ..116.687 | ..............1,336,066 | ..............1,145,000 | ............. 1,322,804 [ ..o | evrrrerernn(8,404) | s [ [ 5.000 |...... 3.100 07/18/2018. | 07/01/2031.
114894 XH 6 |BROWARD CLNTY FLARPT SYS ....oiiiiiiirinerierieeeneesseisessssssessesssssenns | cevene ..116.029 | .............1,160,290 | ..............1,000,000 | ...oc0eeer. 1,203,943 | ooocooiorcercniinnins | v (18A74) | s [ e [ 5.000 |...... 2.610 11/08/2017. | 10/01/2028.
115065 WG 5 | BROWARD CNTY FLA SCH BRD.........covviiiiiirriiieinniisiseisiesssssessesssseenses | oeveee ...104.576 2,088,072 | ..o | ereereeen(@3,900) [ oo [ [ e 5.000 |...... 2.670 10/18/2013. | 07/01/2020.
130685 H8 6 | CALIFORNIA ST PUB WKS BRD.........coomrerrimrirereermenseneeeessessessesssessenins. | ceiens ...109.195 512,044 5.250 |...... 4.540 10/14/2011. | 10/01/2022.
13068L GE 9 | CALIFORNIA ST PUB WKS BRD..........ccomriirmiriiieriniinas ...112.065 270,560 | ..coocvererierinerenens | ererereenene(2,808) [ o | e [ 5.000 |...... 3.550 06/06/2013. | 06/01/2025.
13068L  NK 7 | CALIFORNIA ST PUB WKS BRD.........c.coevurerirrirriiriians ...115.554 550,652 | ...cvovvrerererernrrens | rvrirrrennd(8,595) | o [ e [20005.000 | 3.310 04/11/2014. | 10/01/2025.
155048 CT 6 | CENTRAL PUGET SOUND ...108.637 | ..............1,086,370 | ..............1,000,000 | ............. 1,090,576 [ ..ovevneerveenernenns | verrrenenn(30,944) | s [ [ 5.000 |...... 1.710 12/08/2016. | 11/01/2021.
155048  CU 3 | CENTRAL PUGET SOUND.......ccoevtiiriiiersnieieiisieeesisisssssiesssssesessssesnes | evenee 111312 1,249,485 | ..o | eeeeened(32,298) | i | e [ 5.000 |...... 1.860 12/08/2016. | 11/01/2022.
167560 SS 1 |CHICAGO IL MET WTR RECLAMATION DIST......coovvvmerierereererineiserienineens | ceiene ..112.518 1,152,944 | ..o | e (29,546) | oo [ e [ 5.000 |...... 1.740 06/08/2016. | 12/01/2023.
167593 ML 3 |CHICAGO ILL O HARE INTL A ...109.328 2,076,905 |...ccoverrernrncnns | e (17,418) [ [ [ e 5.000 |...... 3.950 10/23/2013. | 01/01/2023.
167593 QF 2 |CHICAGO IL O'HARE INTERNATIONAL ARPT .... ..112.239 107,338 | e | e 2,672) | e e [ 00005.000 [ 3.030 .| 10/30/2018. | 01/01/2025.
167727 WL 6 |CHICAGO ILL WST 111,014 1,376,242 [ ..o | v (T,621) | s e [ 5.000 |...... 3.140 08/02/2018. | 01/01/2027.
176553  HB 4 | CITIZENS PROPERTY INSURANCE CORP.......cccovurirmrrriirerisirissiesissisnrinnes | eveee 114781 ) 1,147,810 .l 1,000,000 e 1,099,328 | ..o | e (13,702) | s | e [ 5.000 |...... 3.270 05/21/2015. | 06/01/2025.
181059 UL 8 | CLARK CNTY NEV SCH D...coovvvrirreiierieniesiseesseissssesiessssesssssssssssnsenes | ceiene ..111.357 2,024,363 | ..ooocvrereecencennnns | (31,909 [ oo [ [ 5.000 |...... 2.400 12/06/2016. | 06/15/2023.
186406 GS 7 | CLEVELAND OH ST UNIV.....coiiiiiiiciinniiiiisnissississiesisssisssissienes ...108.264 1,077,882 | ..oovvvvvrerveicnins | vererrneee(21,528) [ o | e [ s 5.000 |...... 2.600 08/08/2012. | 06/01/2022.
187145 GT 8 |CLIFTON TX HGR EDU FIN CORP, ...116.936 ,169,360 1,199,366 | e | erereeeenn(23,826) | oo e [ 00005000 [ 2.150 . 08/18/2017. | 08/15/2026.
196632 PA 5 | COLORADO SPRINGS COLO UTL...ccoiriuirrineeierineirenissessessesesessssessessnss | ceveee ...108.812 ...1,088,120 | ..............1,000,000 | .oovvrrenn 1,072,885 | oo | cvrieennn(24,250) [ oo [ e | e 5.000 |...... 2.360 10/28/2013. | 11/15/2021.
20774U 5L 5 | CONNECTICUT STHEALTH & E.....ouvvriviriiinrieisieierssieienis e | enee ...104.576 522,880 505,249 | ..covvrvvreninereee [ v (3,319) | i [ | e 5.000 |...... 4.270 12/16/2010. | 07/01/2020.
20774Y 6V 4 |CONNECTICUT ST HEALTH & EDL......coiveuererrereririrsensesisensessesesssnsnsinns | cvveene 113443 | L .964,266 937,912 | e | e 1,049) | s [ [ 5.000 |...... 3.700 11/02/2018. | 12/01/2028.
240523 XY 1 |DE KALB CNTY GAWTR & SEW....coouiiiiiiriiceinierssieieissiesnsiseesninsnens | seviens | oo | cvvnsineens 2105415 | e 1,322,958 | ..............1,255,000 | ............. 1,311,647 | s | (31,358 [ e | e [ s 5.000 |...... 2.350 12/04/2013. | 10/01/2020.
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246579  KZ 8 | DELAWARE VALLEY PA R.....cvtiiiririerineeineissesesiessiessssisssssssssssnsessesens. | coneees 15| AFE | 2,000,000 |...100.026 2,000,000 | .ovouvererereereninens [ e [ | e | e 1.9500 | 1.950 06/15/2018. | 09/01/2048.
249182 LB 0 |DENVER CITY & CNTY CO ARPT ....coviiriererireienieisisiessssesensssisssesssssnns | evvees e ..2,333,540 |...118.258 2,323,930 ) [ e [ [ 208,000 | 3.090 08/15/2018. | 12/01/2028.
249183 XW 9 |DENVER CO CITY & CNTY COPS e | s e 2,877,892 |..116.374 . 2,861,533 ) [ oo | e | 2005.000 | e 2.760 08/09/2018. | 06/01/2029.
24919P LT 9 |DENVER COLO CITY ..105.723 | .............1,057,230 | ..............1,000,000 | ............. 1,057,636 )| e | e | 20.5.000 | i 4.330 10/03/2018. | 12/01/2029.
29270C P74 |ENERGY NW WA ELEC REVNUE ...116.991 2,667,839 Y[ e | e | 200.5.000 | e 2.600 09/30/2015. | 07/01/2026.
34073T FY 8 |FLORIDA SST HIGR EDUCLTNL FACS FINAN AUT. ..114.367 845,658 ) [ oo | e | 200:5.000 | e 2.140 04/13/2016. | 04/01/2025.
343136 2U 0 |FLORIDA ST TPKAUTH TPKR............ ..112.376 | .............1,123,760 | ..............1,000,000 | ............. 1,091,083 [ .oovviirrrreierines )| oo | oo [ 005,000 | 3.420 06/28/2013. | 07/01/2025.
349515 PM 2 |FORT WORTH TEX WTR & SWR ...106.507 2,101,928 Y[ e | e | 200.5.000 | i 2.510 09/07/2011. | 02/15/2021.
38122N  YZ 9 |GOLDEN ST TOBACCO SECURITIZATION CORP CA. ...110.968 1,158,265 ) [ e | e | 205.000 | i 2.330 06/22/2017. | 06/01/2025.
38122N  ZA 3 |GOLDEN ST TOBACCO SECURITIZATION CORP CA. ..111.580 1,172,708 (21,001) | oververrrierines e [ 05,000 | oo, 2.440 06/07/2017. | 06/01/2026.
38612P AA 2 | GRAND PARKWAY TRNASPRTN CORP ..110.574 1,091,929 [ ..o [ e (124681) [ evorevererieneines [ [ 05,000 | .o, 2.610 05/17/2018. | 02/01/2023.
39081 AT 5 | GREAT LAKES MI AUTH WTR SPY SYS REV e . . . . 114.027 1,140,913 (23,801) 2.260 10/14/2016. | 07/01/2024.
432342 DM 2 |HILLIBOROUGH CNTY FL SOL WST & RESOURCES..........ccovvvmerirerirrirnnns e . .1,216, ..116.194 1,174,122 ) [ oo | e | 200:5.000 | e 2.490 11/02/2016. | 09/01/2026.
45188R  EL 9 |ILLINOIS DEV FIN AUTH REV ...100.000 200,000 200,000 ) [ v [ [ 208,150 | 3.790 | Jdees | oieeenn5,150 | 10,300 | 01/04/2008. | 01/01/2019.
45203H A2 8 |ILLINOIS FIN AUTH e . . ...115.848 ....2,000,000 | . 2,253,681 ) [ oererenemrenennnes | e [ 005,000 | 2.600 |AO...... | ...c......25,000 | ....... 100,000 | 08/06/2014. | 10/01/2024.
45204E  XW 3 |ILLINOIS ST FIN AUTH....ccoviurirririiirneirineissiesiesseessssisseissssesssessssssssenes | cevees [ [ 1 1FE| oo 3,655,110 |...117.539 | ..............3,526,170 | ............. 3,000,000 | ..ooovvvnees 3,589,356 ) [ o | e | 200.5.000 | e 2.740 |JJ.cois | 075,000 | o 120,417 | 08/30/2017. | 01/01/2029.
452227  MZ 1 [ILLINOIS ST SALES TAX REVENUE.........cooomivirriiniiieriesieeississsissssessisnins | orvinns e .1,789,856 |...112.210 | .............1,795,360 | ..............1,600,000 | ............. 1,786,618 ) [ v [ [ 205,000 | 3.400 |JD....... 10/16/2018. | 06/15/2027.
45506D TE 5 |INDIANA ST FIN AUTH......... . 116.725 | ............. 1,435,718 | ..............1,230,000 | ............. 1,391,869 ) 2.920 |FA....... 05/08/2015. | 02/01/2026.
462466 FN 8 |IOWA ST FIN AUTH e . . . 115921 | .............1,159,210 | ..............1,000,000 | ............. 1,198,164 ) [ oo | e [ 005,000 | 2.000 |FA....... 05/20/2016. | 08/15/2026.
46613P  2E 5 |JEAFLAWTR & SWR SYS.....iiiiiirieiinrierissesseeiessse s esessessssssssnsens e 1,778, ...114.380 [ 1,658,278 ) [ oo | e | 2005.000 | e 2.720 |AO...... 06/26/2014. | 10/01/2024.
49474F  JX 9 [KING CNTY WASH.....coiiiiiieiiieiiesieeie sttt . . 116.193 | ............. 1,161,930 | ..............1,000,000 | ............. 1,166,130 ) 2.230 | W....... 01/13/2015. | 07/01/2025.
494782 JX 4 |KING CNTY WA SCH DIST #1....coviiiriiririniiinesisesiesiesissssississssensesessenns e . . ...109.963 | ..............3,298,890 | ..............3,000,000 | ............. 3,262,826 ) [ oo | e | 2005.0000 | i 2.630 12/09/2016. | 12/01/2022.
544435 2E 9 |LOS ANGELES CALIF DEPT AR ..111.639 ) [ oo | e | 200:5.000 | i 3.840 11/06/2013. | 05/15/2025.
546398 6B 9 |LOUISIANA ST PUBLIC FACS AUTHREVEUE .. 117.528 ) [ oo | e | 2005.000 | i 2.500 11/04/2016. | 12/15/2026.
54714C AJ 6 |LOVE FIELD TX ARPT MODERNIZATON CORP.. ..113.916 ) [ oo | e | 000:5.000 | i 3.410 07/24/2015. | 11/01/2026.
54714C  AX 5 |LOVE FIELD TX ARPT MODERNIZATON CORP. ..109.797 ) [ e | e | 205.000 | 2.600 12/09/2016. | 11/01/2022.
54714C  AY 3 |LOVE FIELD TX ARPT MODERNIZATON CORP.. L A11.782 ) [ e | e | 2005.0000 | e 2.780 .59, 12/09/2016. | 11/01/2023.
54714F  AG 5 |LOVEFIELD TX ARPT MODERNIZATON CORP ..107.741 ) [ orereerneninnnnes [ e [ 05,000 | e, 3.960 03/20/2018. | 11/01/2028.
54811B QH 7 |LOWER COLORADO RIVER TS AUTH TRANSMISSIO.......ccovvvvemririrneiriererns [ v ..113.339 ) [ e | e | 205.0000 | i 1.730 06/09/2016. | 05/15/2024.
56035D AL 6 | MAIN STREET NATURAL GAS INC GA GAS REV........ccccovvrmmerimerrneernnensnines | weivene | oo [ 1,6 ] ol TFE ... 1,000,000 | ... 98.902 revereeeneens 1,000,000 | oo | e | s | e | 002620 [ e 2.620 01/29/2018. | 04/01/2048.
56036Y DB 8 | MAIN STREET NATURAL GAS INC GA GAS REV.......covvvinvrvireinirerensenes | e ..105.162 | ..............1,051,620 | ..............1,000,000 | ............. 1,048,861 | ... | verreens@7,782) [ i [ 105,250 |, 2.310 11/15/2016. | 09/15/2020.
56036Y DK 8 |MAIN STREET NATURAL GAS INC GA GAS REV ..121.370 918,183 | ..o | erreenene(T4,856) | oo [ e [ 00005500 | 2.840 04/19/2016. | 09/15/2028.
57422) AA 6 | MARYLAND ST ECON DEV CORP PRIV ACT REV.. ...105.499 | ..............1,054,990 | ..............1,000,000 | ............. 1,091,012 [ oo [ verreeene(30,183) [ o [ [ 205,000 | oo 1.780 06/15/2016. | 03/31/2024.
57563R  JJ 9 | MASSACHUSETTS EDL FING AU.......oevuiiiriinirieriniiiesieninniisniiesienisnenes | cviens ...106.385 2,556,385 | ....cvverriirriinnns [ cerneeenn(21,204) [ | e | 205125 | L 4.100 10/30/2013. | 07/01/2022.
575896 RY 3 |MASSACHUSETTS ST PORT AUTH......ovviriiereierienieeieniseesensssssenienes | eoneens e L 111.829 | ... 1,929,050 | .o...... 1,725,000 | e 1,956,151 [ ..ooverveervrrvervenis | verereeens(A8,776) [ o [ [ 205,000 | oo, 1.880 |JJ....... 07/13/2017.| 07/01/2023.
59259N X5 7 [METROPOLITAN TRANSN AUTH. ....coviiirniiiieiiiinersiessiseiessssisessesssssssssens | eveee e L1379 1,137,940 1,000,000 1,079,406 | [ e (11,987) [ s [ [ 2005000 | 3.490 |MN...... 08/07/2013. | 11/15/2024.
59259Y TQ 2 |MET TRANSPRTN AUTH NY ...107.967 1,086,825 | ..o | eeeerennn(29,185) | s [ | 2002.5.000 | 1.880 |MN...... . 11/16/2016. | 11/15/2021.
59334D  EL 4 | MIAMI-DADE CNTY FLAWTR &...covimmiimrineereesseissensssssse e sssssssnens ...102.492 332,330 | oovrernrrnerrerineens [ evererneene(3,000) [ oo [ e [ 0.5.250 | 4.280 [AO...... 07/11/2008. | 10/01/2019.
59335K  AG 2 | MIAMI-DADE CNTY FLA SEAPO........cccoviiiierneiriirnsisisrierseisssssssesssssesesssnes | wonvene ..110.974 ....1,245,000 | ..ovvveee 1,294,541 | oo | erreeenee(D.278) [ | v [ 000.5.000 | 4.070 | AO...... 09/11/2013. | 10/01/2023.
59447P  5J 6 [MICHIGAN FIN AUTH RE........coeierimeireriieinneeneiisssiessssissesssssssssssessesssssenns | covenne e . . ...113.553 ...1,070,000 | ..cooovrvnnee 1,191,970 [ oo | verreeend(18,977) [ v v [ 205,000 | ..o 3.030 |JD....... 12/11/2014. | 06/01/2025.
59447T  FN 8 |MICHIGAN ST FIN AUTH REVENUE.........ccoosviiniiciineineiieeseissssissienienins | cnve [P . 106.534 | ..........1,384,942 | ............. 1,300,000 | .....ccooeeee 1,394,959 | ..o | eeerend(36,686) [ o [ 125,000 | 1.990 |JJ....... 12/03/2015. | 07/01/2021.
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606092 HU 1 |MISSOURIJT MUN ELEC........cccotimierirmeireiieiinsesensesissesssssesssesssssssesses | oneees 1,196,750 |...116.072 | ..............1,160,720 | ..............1,000,000 | ............. 1,130,904 | ..o, Y[ e | e | 200:5.000 | e 2.750 03/13/2015. | 06/01/2025.
60636S  EF 7 [MISSOURI ST DEV FIN......covvuriiniiiirieriniinnisnisesiesissssssississesiessssssenies | coviene 681,502 |...111.173 640,395 ) 05/01/2015. | 06/01/2023.
60637A KP 6 |MISSOURI ST HLTH & EDUCTNL FAC ......cvvvmerinrirrerirecireenne 1,268,070 |...116.161 ) 05/06/2016. | 11/15/2025.
613340 5V 6 |[MONTGOMERY CNTY MD 1,178,510 |...114.317 ) 12/02/2016. | 12/01/2023.
613603 YL 7 |MONTGOMERY CNT PA HGR EDU & HLTH AUTH.....c..oovvoivinrierireninceinenins [ s ..2,111,854 | ..117.120 2,095,176 ) 04/18/2018. | 09/01/2029.
626207 VM 3 | MUNICIPAL ELEC AUTH GA 1,446,864 |...100.000 ...1,220,000 ) 01/31/2012.| 01/01/2019.
64577B KL 7 |[NEW JERSEY ECONOMIC DEV AUTH 576,450 |...111.244 572,791 ) 03/29/2017. | 06/15/2027.
64577B  KQ 6 |NEW JERSEY ECONOMIC DEV AUTH......ccomivurirmrierineeieeiseiisesssensenienens | cvveene ..635,628 |...105.733 621,352 ) 03/21/2017. | 06/15/2021.
64577B KT 0 |[NEW JERSEY ECONOMIC DEV AUTH.... P ..763,783 |...110.291 756,284 ) 08/26/2015. | 06/15/2026.
64579F  5C 3 |NEW JERSEY HEALTH CARE FA.....ccosiviiiminiierierineeiesissisesssesienienens | coviene 1,378,538 |...113.479 | .............1,418,488 | ..............1,250,000 | ............. 1,323,435 | ..o ) 11/20/2013. | 07/01/2024.
645918 T9 4 |NEW JERSEY ECONOMIC DEV AUTH......oivirirerineieiierineiieeiseissessssiiens | coneens 826,320 |...107.400 ....800,000 819,248 ) 08/18/2015. | 03/01/2026.
646080 TQ 4 |NEW JERSEY ST HGR EDU ASSISTANCE AUTH.. o e | [ | e 1FE ...1,108,190 |...110.559 21,000,000 | .ooovvereee 1,097,445 | ...ooovvvirrerins ) 05/09/2018. | 12/01/2023.
646080 TS 0 |NEW JERSEY ST HGR EDU ASSISTANCE AUTH......ccovvvmevimreienininerinnnins [ evveen | oo [ vvrerneene | vevens 1FE| oo 620,235 |...113.398 615,304 ) 05/09/2018. | 12/01/2025.
646140 BZ 5 |NJ STATE TURNPIKKE AUTH TURNPIKE..........c.cooovmiirernnniirernsinsensneninnns | veevens | oo | evvnninnensd s 1FE ..1,195,360 |...118.346 21,000,000 | ..covvenee. 1,181,046 | ..o | e (13,662) 12/01/2017. { 01/01/2030.
64971Q  5U 3 |NEW YORKN Y CITY TRANSIT....coovvirrrreriririerinrrnerieriseessnensersesssssnenses | cvenee | oo | verveeened [ i 1FE 567,440 |..110.711 | ... ....500,000 546,608 (4,090) 06/13/2013. | 05/01/2028.
64990E Y6 8 [NY DORMITORY AU....ooiiiriiiieieiiciiesineisesineissesssssssssssssssessssssssssssesssnns | aevvene | oo | ceveerinnee | onees 1FE| oo 1,201,630 |..114.424 | ............ 1,144,240 | .....ccoo..c.. 1,000,000 | ..coovvennee 1,128,065 (22,857) 09/02/2015. | 03/15/2024.
650035 G5 1 |NEW YORK ST URBAN DEV CORP.......ccccovrmirrririrerneissereniseisnnssssnssisensninns | vvvens | oo | evvnerneensd [ e 1FE ...1,161,250 |...110.621 ..1,106,210 .1,000,000 (9,532) 07/10/2017. | 03/15/2031.
66285W WU 6 |N TX TOLLWEAY AUTH......cooriririnerinerierineesensssissensessseesenssssssenssssessses | eonnees | oo [ vneerneens | v 1FE ..1,157,170 |...110.570 | .... ..1,105,700 .1,000,000 . (24,118) 10/13/2017. | 01/01/2024.
665245 XM 3 |NORTHERN ILL UNIV REVS.......cocoiiimiiniinrieeinsississsiesissessssissssssssssesssens | conneen | oo | convevenins | vevens 1FE| i 537,928 [...100.716 | ..oocrrrrrrrnes 518,687 | ..oovvvvvernnns 515,000 515,821 (3,215) 12/15/2010. | 04/01/2019.
665444  JD 8 | NORTHERN MUN PWR AGY MINN.......ccirumirmerirrireesneinsniensenesssessnsnsse | eovneen | oo | oeveneenne | vevens 1FE ...1,058,040 |...103.100 ..1,031,000 21,000,000 | .ooovvenees 1,007,558 (7,248) 12/16/2010. | 01/01/2020.
67756D CD 6 | OHIO ST HIGHER EDL FAC CO....c.evuvtiriiriiiiieiineieeisieessiesssisseessssnssns | vevene | oo | ceeverivenes | coene 1FE ..2,337,540 |...113.564 | .... 2,271,280 | ..... .2,000,000 2,178,695 | ..ooovvverecirinriinnns | i (33,226) 11/01/2013. | 12/01/2023.
686507 GA 6 | ORLANDO FLA UTILS CO....cvvuuiriririiieiieinsieriessiesississssssesssssssensssessnies. | evnees | oo | oevenenee | vevens 1FE| oo 2,702,178 |..115.672 | .............. 2,660,456 | .............. 2,300,000 2,603,502 | ..vooverrirceinrienns [ i (48,471) 12/05/2016. | 10/01/2024.
709224 A6 6 | PENNSYLVANIA ST TPK COMMN OIL FRANCHISE..........oocvmerirmeernieineineninns [ evveen | e v | s 1FE ...1,203,350 |...113.857 ..1,138,570 .1,000,000 ...1,190,588 (11,759) 11/07/2017. | 12/01/2031.
709224 PB 9 |PENNSYLVANIA ST TURNPIKE COMM TURNPIKE........cccovvorevmrrvrirerneirsnnnes | vevens | oo | evnernnensd | s 1FE ..1,201,060 |...112.845 | .... ..1,128,450 .1,000,000 | .. ...1,154,362 e (18,571) 05/25/2016. | 06/01/2028.
717817 QL 7 | PHILADELPHIA PA ARPT.......vvviririnerinnriineeiensssissesssssssssensssssssssssssnsnses | eonneen | oo | veverneens | s 1FE| o 1,527,372 |...106.568 | .............. 1,491,952 | .coovvrnne 1,400,000 | ..cooovvvnnee 1,511,258 [ ..o [ e (16,114) 02/09/2018. | 06/15/2024.
717817 UA 6 |PHILADELPHIA PA ARPT......ovuiiiiiiieineirernsiseisenerenissiesssisseensessssssninenenns | vevens | oo | evvnrineened [ i 1FE ..1,187,500 |...115.548 ..1,155,480 .1,000,000 (15,462) 12/15/2017. | 07/01/2028.
717883  TB 8 | PHILADELPHIA PA SCH DIST.......oviiiiimriiriinirriierinnsiesienssssesesssssiensens | evnene | oo | oevenennee | vevens 1FE ..1,324,794 | ...114.626 ..1,306,736 .1,140,000 (17,015) 10/20/2016. | 09/01/2026.
71883R  NU 3 |PHOENIX AR CIVIC IMPT CORP WTR SYS.......ooonirieimrinersreneniseessssisenes | evnees | oo [ veveneens | vevens 1FE ...2,004,750 |...104.743 ..1,885,374 .1,800,000 (58,662) 12/09/2016. | 07/01/2020.
71883R  PA 5 |PHOENIX AR CIVIC IMPT CORP WTR SYS.... 1,825,905 |...119.248 ..1,788,720 .1,500,000 . (31,731) 01/04/2017. | 07/01/2026.
721876 QH 6 |PIMACNTY ARIZ SWR REV. 827,813 |...104.682 763,551 (8,623) 06/03/2010. | 07/01/2020.
721876 TF 7 |PIMACNTY ARIZ SWR REV ...1,607,044 |...118.641 1,613,518 | ..............1,360,000 | ............. 1,559,153 (23,532) 12/02/2016. | 07/01/2026.
725304 SA 8 |PITTSBURGH PAWTR & SWR A 2,841,475 |...107.869 ..2,696,725 . 2,627,101 .(45,134) 12/12/2013. | 09/01/2021.
725304 SB 6 |PITTSBURGH PAWTR & SWR A....cceooomiriimerieriesieessseiseisessesssessssissesns | coneees ...3,839,614 |...110.054 ..3,747,339 .3,405,000 | ..ooovrenees 3,603,175 (50,058) 12/12/2013. | 09/01/2022.
735240 H4 8 |PORT OF PORTLAND OR ARPT REVENUE..........ccccoccnrunne ..1,234,970 |...116.202 .1,162,020 .1,000,000 (21,858) 03/06/2015. | 07/01/2025.
735389 WC 8 |PORT OF EATTLE WA REVENUE 1,148,100 |...112.475 .1,124,750 .1,000,000 .(16,346) 07/22/2015. | 04/01/2024.
736754 MK 5 |PORTLAND ORE WTR SYS REV. ..1,524,732 |...112.320 ..1,347,840 .1,200,000 . (31,092) 04/24/2013. | 10/01/2023.
736754 NW 8 | PORTLAND ORE WTR SYS. ..112.537 .2,503,948 | ... .2,225,000 2,503,277 | oo | e (62,265) 12/07/2016. | 04/01/2023.
744400 AQ 7 |KENTUCKY ST PUBLIC ENERGY AUTH GAS SPLY... ...105.462 527,310 500,000 540,469 (6,591) 01/19/2018. | 04/01/2024.
74440D BD 5 |KENTUCKY INC KY PUB . 105.713 ... .4,228,520 | ..... 4,000,000 | ..oovrenes 4,227,672 (1,288) 09/13/2018. | 01/01/2049.
744434 DH 1 |PUBLIC PWR GENERATION AGY. 14016 | e 1,909,768 | .............. 1,675,000 | ..coovvvenee 1,857,691 (27,399) 07/07/2015. | 01/01/2025.
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74444Y  AJ 3 |PUBLIC FIN AUTH WILEASE DEV.....c.oovuerineerieineineiieseiessseessesssssssessenes | covene ..116.2% | ..............1,872,366 | ..............1,610,000 | ............. 1,908,478 | ..o [ e (38,0B89) | ..vvveverneerarrnes [ errererneerenisninens [ v 5.000 |...... 2.190 01/08/2016. | 03/01/2026.
745190 ZP 6 |PUERTO RICO HIGHWAY & TRANSPRTN.......covvtimrrireirieierensceenssisnesenis | ervees ...103.567 157,105 ) 08/09/2016. | 07/01/2032.
74526Q PS 5 |PUERTO RICO ELEC PWR AUTH PWR ...102.811 ..873,894 ) 08/09/2016. | 07/01/2034.
75076P  AX 3 |RAILSPLITTER IL TOBACCO SETTLEMENT AUTH......cooconiimmiimerieriseirineines | cevene . 113517 846,257 ) 12/21/2017. | 06/01/2025.
765433 KD 8 | RICHMOND VA PUBLIC UTILITY c..ocouuvimrirriierireeneeisinssesieeseessseessesssssiens | eoeees ...118.439 ) 11/16/2016. | 01/15/2026.
783186 QK 8 |RUTGERS STUNIVNJ ...112.552 ) 06/14/2013. | 05/01/2023.
785138 AT 5 |SAENERGY ACQUISITION PUBLIC FAC.......ccocmmirmiimrneirernniesissinernsssnnies | ervnees ...114.307 888,685 ) 11/02/2016. | 08/01/2025.
796253  Z9 6 | SAN ANTONIO TEX ELEC & GA.....covvirirrereeineierieessesiesissesessssssessesens | woneens ...109.690 835,285 ) 06/03/2013. | 02/01/2025.
837123  GX 0 |SOUTH CAROLINA ST PORTS AUTH PORTS........coovimriniinrinneineisesienennns | eovneen | oo [ vevereeins | vevens 1FE| .. ..1,159,460 |...116.766 | ... . 21,000,000 | .ooovvenees 1,149,316 ) 05/31/2018. | 07/01/2026.
838810 DR 7 | S MIAMI FL HLTH FACS AUTH.......covniiieriniiiniieinerieriesssensssissessesssnsssens | eovnees | oo [ rerernenns 1 1FE| oo 1,765,740 |..117.238 | ..cccvvvuneee 1,758,570 | ..coovrrene 1,500,000 | ..cooovvvenee 1,743,965 ) 12/15/2017. | 08/15/2028.
875161 BY 6 | TAMPA FLHOSP REVENUE.........coccoiiiiiiieineieriieeinesississenssssssenseseseisnens. | evneen | e [ veveneens | vevens 1FE ..1,213,959 |...116.026 .1,171,863 .1,010,000 ...1,172,655 ) 10/19/2016. | 07/01/2026.
880443 JE 7 |TENNESSEE ST ENERGY.... SO S S PTUSTORPOURSPUSTUPTORRTOURPPURPPOUPPOPOOR IVUPPORN IR IUUPPOOO It IO 1FE| .. ...1,328,041 |...104.868 | ... ..1,316,093 11,255,000 ...1,324,638 ) 08/15/2018. | 11/01/2049.
88213A KU 8 | TEXAS ST A&M UNIV PERM UNIV FUND........ccovverrvermereererneeneniseesseninenns | veeeee oo [ coveriinne | onees 1FE| oo 2,388,120 |...117.001 | ............. 2,340,020 | ..oovvveneeen 2,000,000 2,337,639 ) 11/30/2017. | 05/15/2025.
88283L  JC 1 | TEXAS TRANSN COMMN ST HWY ....coviriiiirrinrinrinersnieierissiessssssssnsennns | vevvens | oo | evvnnnenes | oeees 1FE ..3,187,890 |...114.648 ..3,095,496 | ..... .2,700,000 3,058,520 ) 12/06/2016. | 04/01/2024.
888808 HF 2 | TOBACCO SETTLEMENT FING CORP [P UUPPOOR VR PO IOV 1FE| .. ...1,687,860 |..112.534 | ... ..1,688,010 11,500,000 | .ooevenees 1,678,799 ) 04/05/2018. | 06/01/2030.
88880M AS 0 | TOBACCO SETTLEMENT AUTH WA REVENUE.........ccoovnmiinenneincinnrirnennns | covvne | oo | cevvnrinnns [ i 1FE| oo 1,143,250 |...105.548 | .............. 1,055,480 | ..cocoovvnnc 1,000,000 | ..coovvennee 1,077,545 ) 11/09/2016. | 06/01/2021.
88880P CA 0 |[TOBACCO SETTLEMENT FING C.....cooevevirivieieiiieeeieieississessessesssssssssenes | veiens | oo [eenverenens | eveees 1FE ..1,116,920 |...109.152 1,000,000 | ...cocvvneene 1,056,945 ) 07/03/2013. | 05/15/2023.
89602N 2C 7 | TRIBOROUGH NY BRIDGE & TUNNEL AUTH........covvvieimerierrneeineeiseenensnens | evvens | [reeeenc 1,5 ] s 1FE]| .. 850,000 |..... 99.971 ....850,000 850,000 01/21/2015. | 01/01/2033.
898526 EV 6 | TSASSC INC NY...iiiriiiieieirinsieissrsiesssssessesssisssssssssssssessessssssessessssssns | sevens | oo | evonsnnenes | oeees 1FE] v 1,194,790 |..114.448 | ............ 1,144,480 | ............. 1,000,000 | ..ooovreeee 1,172,118 09/22/2017.| 06/01/2027.
91412G VU 6 |UNIVERSITY CALIF REV......cocooviriniiirniineiierieeeeessinsssessesssensenssesnenes | coenee | oo | vevvnnened [ i 1FE 912,480 |...118.637 ....750,000 862,953 03/13/2015. | 05/15/2026.
91514A  DC 6 |UNIV OF TEXAS TX UNIV REVENUES.........ccocommiimmierinrineenneiseesseisssinens | eevvene oo [ ceveniinis [ onees 1FE| .. ...1,289,890 |...119.380 21,000,000 | .ooovvenees 1,215,023 01/07/2016. | 08/15/2026.
92818G KN 2 | VIRGINIA ST RES AUTH......oceviiririiiniisirierienessesnsssssisessessessssessssissnes | convene | oo | vevvsnines | cvvees 1FE| oo 2,581,372 |...108.868 | ..............2,460,417 | .............. 2,260,000 2,449,722 12/06/2016. | 11/01/2021.
938429  J3 2 |WASHINGTON CNTY ORE SCH D.....ccocoumrirrirririnerierisnsesensssissensensssessnens | wvseen | oo | veveneenne | vevens 1FE ...1,269,893 |...115.193 11,035,000 | .oooverenees 1,171,792 07/23/2014. | 06/15/2024.
93978H FG 5 |WASHINGTON ST HLTH CARE FACS AUTH......ccovvvirminrirernnisinninersssneerenes [ vvinee | oo | ceereniienns | eoene 1FE| .. 876,158 |...102.293 ....750,000 768,639 06/23/2014. | 10/01/2019.
958697 JJ 4 |WESTERN MINN MUN PWR AGY.......oerummrirmrrrmineemneenesssnsenssesssesssssssnsnsnes | wovneen | oo | oeveneenne | vevens 1FE| o 1,816,063 |..111.421 | .............1,682,457 | ............. 1,510,000 | ..coovvrenee 1,662,599 07/01/2014. | 01/01/2023.
97712D D4 5 |WISCONSIN ST HLTH & EDUCTNL FAC AUT......coiiiiiiniinriseiinnissnnsnssesens | evnees | [vnneanens 1] e 5= 1,209,842 |...117.071 1,020,000 | ..oovvirenes 1,195,391 11/30/2017. | 08/15/2029.
2599999. U.S. Special Revenue & Assessment Obligations - ISSUEr OblIGatioNS.........c.eveeririireerissinisiisissierssisseesssssssssssessanss | aesseens 188,658,478 XXX v 182,429,656 .163,325,000 | .........180,869,007 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128K7 U5 5 |FHLMC 464,431 |...106.141 464,431 8,928 MON... 11/04/2005. | 09/01/2035.
3128KG FP 8 |FHLMC ..102.345 | 69,910 | 68,308 | 70,202 (1,601) MON... 11/30/2008. | 11/01/2036.
3128LB AZ 1 [FHLMC . ...108.545 248,163 | ... | e (69) MON... 05/29/2009. | 05/01/2038.
3128M4 CP 6 |FHLMC, ..220,110 |...107.541 220,110 1,615 MON... 12,371 | 05/24/2007. | 12/01/2036.
3128MJ  ZB 9 |FHLMC 14,075,994 | ..... 97.582 | ...........14,146,821 | ............14,497,322 | .......... 14,095,985 | ...ooverererrineriens | v 52,246 MON... 362,433 |02/07/2018. | 12/01/2046.
3128MM  CK 7 |FHLMC ...101.337 260,274 260,274 MON...| cererre 1,084 | i 13,014 | 08/24/2005. | 09/01/2020.
3128P7 BH 5 [FHLMC ...107.586 395,841 399,530 (1,530) MON... .23,750 | 12/12/2005. | 12/01/2025.
3128P7 CB 7 |FHLMC ...106.815 521,147 531,673 (4,436) MON... 02/28/2006. | 02/01/2026.
3128PE 4N 5 |FEDERAL NATL MG ...102.010 ....208,842 209,980 (1,051) MON... 10/17/2008. | 10/01/2021.
31292L DN 2 |FHLMC 7,566,687 |...105.923 .6,937,936 ...7,483,497 . (120,742) MON... 01/31/2014. | 07/01/2041.
312942 CB 9 |FHLMC, ...2,267,504 |..102.893 | .............2,256,771 | ..... .2,193,308 2,267,504 | ..o | e (13,789) MON... 08/31/2010. | 09/01/2040.
312945 TE 8 |FEDERAL NATL MG ...2,256,135 |...102.893 | ..............2,195,526 | ..... 2,133,777 2,189,665 (2,331) MON... 04/10/2012. | 02/01/2041.
312968 M3 7 [FHLMC 105,659 |...107.641 ...103,730 105,659 (345) MON... 01/30/2004. | 01/01/2034.
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31297C HD 5 |FHLMC ...104.708 365,198 28 | oo [ e [ 20005000 [ 5.000 | MON... 12/15/2004. | 07/01/2034.
31297S  R6 4 |FHLMC ...104.708 119,517 98 [ v | e | 005,000 [ 5.820 | MON... 10/14/2005. | 08/01/2030.
31307G MD 8 |FHLMC .. 101.478 | ............. 1,304,164 | ............1,285,157 | ........... 1,321,892 (3,829) | oo | verirerineeneniniins | 0003500 oo 2.670 |MON... 05/30/2014. | 03/01/2029.
313076 TL 3 |FHLMC, ..101.480 | .............1,854,910 | .............1,827,853 | ............. 1,880,077 (4,975) | oo e [ 0003500 | 2.670 |MON... 05/30/2014. | 03/01/2029.
31307Q°  BA 0 [FHLMC......oiciicecceseeessesssssssssnsnssniensssssssensessnsensennes | svveene | oo | e |l IFE ] 109,410,106 | ... 99.720 9,411,659 5,672 [ oo | e [ 000.3.000 | 3.210 |MON... 09/26/2018. | 06/01/2031.
3132GG AX 3 |FEDERAL NATL MG ...102.893 829,858 (176) 3.530 |MON... 04/10/2012. | 08/01/2041.
3132HM TF 8 | FEDERAL NATL MG ...100.741 2,015,712 T1,762) [ v | oo [ 000 3.500 |, 2.210 |MON... \ 09/28/2012. | 09/01/2042.
313209 D3 9 |FHLMC ..100.741 | .............4,836,644 | ............4,801,032 | ............ 4,969,069 | ....ocvvirireririirens 17,911 [ v e [ 0.3.500 | oo, 2.580 |MON...| wccvoneee 14,003 | ........ 168,036 | 05/29/2013. | 04/01/2043.
3132LQ QA 8 |FHLMC ..101.267 | ...........12,337,509 | ............12,183,104 | ........... 12,096,252 1,537 [ [ e [ 03,500 | o, 3.560 |MON...| .......... 35534 | ........ 106,712 | 09/25/2018. | 01/01/2038.
3132M5 G2 2 |FHLMC.....ociiiiicienieeniseiessssssensssesssssesssssssenssensssssssnssnnses | connee | oo | vevennenidh | i 1FE ,393,942 |...103.617 3,393,942 | .ovovvrveriniciens [ evrrierenn(73,082) [ oo [ evrersnvsisnisenns [ 0004500 | 3.150 |MON... 11,867 142,403 | 02/27/2014. | 02/01/2044.
B132MB YN 4 [ FHLMC ... oiiiiiineeceeiseiesiseiensessssssessssisssssssssssssessssssssssssssnsses | ennes | oo | sevnseencdh | o 1FE ..2,952,847 |...102.148 2,952,847 | .ooovvvrerrnernrnnnnns | wreeeeenn(20,730) [ oo | e | 2004000 | e 2.910 |MON...| coovrernc 9,287 | ..o 111,445 | 06/30/2014. | 05/01/2044.
3132MA BV 2 [FHLMC PC GOL Q29352.........overeeereerieeeeeeissiesssssssessssssssssesnssssssssssssssins | evveene | oo | eoernreeenidt | s 1FE ..2,730,013 |...102.244 ...2,631,344 2,729,887 | ..oovvvverrvrenrrennns | ceerreeed(8,508) [ oo | e | 0004000 e 2.990 |MON... | ccoervens 8,579 | ... 102,943 | 10/31/2014. | 10/01/2044.
3132QT  QZ 2 |FEDERAL NATL MG......cooiieerrirninniersniseeesissisennsssensssssesesssnssensenssseensenns | vevens | oo | evveeeneenidh | s 1FE| .. 11,586,225 |...102.087 1,243,973 | e 11,014,013 | 11,686,225 | e | (32,095 [ e | e [ 004,000 ] 3.060 |MON... | .ocvonees 36,713 | .ovenne 440,561 | 11/23/2016. | 10/01/2045.
3132WG  FY 8 [FEDERAL NATL MG.......oiiiiiriireineissiiesiesisssessssessssssssssesssssssssssssssnssns | evvnee | oo | erserveendd [ v 1. 7,128,532 |..... 97.581 6,981,244 | L TAB4243 | L T294T0 | e | e 1726 [ | e [ 003,000 | 3.030 |[MON... | .cocoouee 17,886 | ........ 214,627 | 11/29/2016. | 09/01/2046.
B132WN  JR 4 [FHLMC......iiiiircenceeiseiesessesiessssssessesssssssenssenessessssssssssnenses | vevinee | oo | evoverenendh [ onies 1FE]| ... 14,335,553 |...102.043 .13,848,471 v 14220297 | e [ e (195,845) [ o [ v [ 104,000 | 3.170 |MON... | wcocvuree 45237 | ........ 542,845 |06/26/2017. | 05/01/2047.
B137B7  YY 9 [FHLMC ..ot ssssssssesssessssissssssssesssennsns | aevene | oo [ ceneesnnens 4| .. 1FE| oo 3,059,781 |...102.261 | ..............3,067,857 | ..............3,000,000 | ............. 3,028,895 | ...ocvverireciirrinnnns | e (8,598) [ oo | e | 2003490 | 3.020 |MON...| wcccveneee 10,470 | ........ 104,700 | 03/12/2014. | 01/25/2024.
3137BB BD 1 [FHLMC...oiiiiiciicncsessieenisissssssssssssssessssssenssssssssnssssssssansenss | svenens | oo | evnnrneenidh | e 1FE ..3,604,829 |...101.814 . 3,554,788 | ..o | evrrenen(11,231) | e e | 2000.3.389 | e 2.710 |MON... | ..ccccouee. 11,862 | ........ 118,615 | 06/12/2014. | 03/25/2024.
B137BE  VH 4 [FHLMC....ooiicsecerineeeniseiensessssssensssesssssssssesssensesssessssssensses | connee | ao | seveseennidh | i 1FE ..6,508,195 |...101.158 | ..............6,372,954 | ..............6,300,000 | ............. 6,429,253 | ..oovviererncenrriinnns | erreeeenn(23,498) [ oo | e | 203241 | 2.460 |MON...| ..ccoonee 20,418 | ........ 204,183 | 07/30/2015. | 09/25/2024.
3138E8 K6 8 |FEDERAL NATL MG.......cooiioiiriineieiieiiesinseisssississsssssssssssssssssssssssnssenssns | avevene | oo | evvenrienndt [ ieins 1FE .4,224,849 |..100.780 | ..............4,143,863 | ... 4,111,775 | oo 4,159,748 | ...cvovevrverivnvcrens | v (11871) [ [ 20003500 | 3.280 |[MON... | ..ccco.... 23,586 | ........ 143,949 | 03/30/2012. | 04/01/2042.
3138LR 7M 8 [FNMA PASS-THRU LNG 30 Y....ciiviirirmrrmerieririeererienrneniensenesseesessssnsenses | evnene | oo [ veverneendh | vevens 1FE]| ... ..5,346,493 |...104.419 5,346,493 | ....ovvvvverrerrnrrnne | errnneen(18,372) | v v | 0004500 [ 3.010 |MON...| wcccveueee 36,364 | ........ 223,514 | 02/11/2014. | 06/01/2042.
3138MK 4R 4 | FEDERAL NATL MG....iouiiiiiirinicieineicinsicicsieienissiesesssssssnssessssisssseninss. | vviene | e | veereneens 4| .. 1FE| oo 3,499,760 |..... 98.373 3,420,666 | .....covvvererierines | eerrnerennn(6,537) | oo e [ 0000:3.000 [ 2610 [MON... | ...c...c.. 16,389 | ........ 100,097 | 10/31/2012. | 11/01/2042.
3138WJ U8 9 |FEDERAL NATL MG.....oiiiiriririeinirnniernnieeensssisssesssssssssssessssssesessssssnnns | evenne | o [ eonrnnnrendd | coviveinns 1. ..3,708,875 |..... 97.698 . 3,709,784 | ..o | eeerreeen 2873 | i e | 00002500 [ 3.110 |MON... | ccoervs 7,931 | s 8,042 | 10/30/2018. | 02/01/2032.
3138XC F3 1 |FNMAPASS-THRU LNG 30 Y...cooosirrerrririieernerinernenseniseessenssssssnsenssnessens | convene | oo | vevesennidh | o 1FE ..3,727,997 |...102.305 13,587,308 | ..o 3,709,875 | .ooovverererneenerinnens | wevrrrenen(11,0090) [ oo | e | 2004000 e 3.370 |MON...| .cccveneee 23,493 | ....... 143,492 | 03/31/2014. | 09/01/2043.
3138Y5 5D 4 |FNMA PASSTHRU AX4443 ...100.066 | .............4,773,205 | .............. 4,770,042 | ....couvn 4,914,924 | oo | e (18,880) [ oo [ [0 3.000 | 2.180 |[MON... | ..cccouee. 23,746 | ... 143,101 | 09/30/2014. | 10/01/2029.
31402R DD 8 |FNMAPASS-THRU LNG30Y. ..107.679 | ................581,154 | ........ 539,708 533,088 | ..covrerrererrriens | verrvrieenen 1,364 | e [ [ 20005500 | 5.820 |MON... | ccovrvrnes 4918 | ......ce 29,684 | 01/17/2007. | 05/01/2035.
314038 W5 1 [FNMAPASS-THRU LNG30Y ...108.796 665,075 | .....cccvvnnes 611,302 630,978 | ... | e (1,293) | e e [ 006,000 4.980 |MON... 12/09/2003. | 11/01/2033.
31404N  GC 4 |FEDERAL NATL MG ...102.396 25,106 | .. 24519 | ... 24,804 | ..o [ e 362 [ | e |20 4000 4.750 |[MON...| . 08/24/2005. | 05/01/2019.
314058 EF 7 |FEDERAL NATL MG ...106.128 367,848 | ..o 346,608 333,068 1,854 [ .o [ e [ 05,000 | oo, 6.240 | MON... 09/29/2006. | 08/01/2035.
31406V DP 8 |FNMA PASS-THRU LNG30Y ...107.385 228,844 | ....oovvind 213,105 221,895 | overvrverernenenens | e (7,898) [ | v [ 0000.6.500 | 5.270 |MON... 05/31/2005. | 05/01/2035.
31406W 2M 5 |FNMA PASS-THRU LNG30Y. ...107.301 92,362 | ....... 86,077 | ....... 88,350 | .vvvererrerinrrerrinins | eerreniseirenien(88) | coveinierieienns e | 000.6.000 | oo 5.140 |MON... 06/30/2005. | 06/01/2035.
31409X PU 7 |FEDERAL NATL MG ...107.599 206,573 200,634 | ..ooorvrvrrerneienes | e 1,215 [ | e [ 2005500 [ 6.400 | MON... 07/31/2006. | 02/01/2036.
3140GV NB 7 |FEDERAL NATL MG 15,889,241 |...101.930 .16,134,190 .15,828,647 | ...........15,889,056 | ......cccooovrrrverrerns | wrverrercrnenn(265) [ v [ [ 04,000 | e 3.960 | MON... 10/29/2018. | 09/01/2047.
3140JH SN 4 |FEDERAL NATL MG ....10,347,110 |...102.790 10,489,135 | ...coonvee. 10,204,408 | .........10,346,635 | ...cocovrvererneinnrnns | vneernernneens(A75) | o v [ 00004000 | 3.830 |MON... 11/16/2018. | 09/01/2038.
314100 5Y 2 |FEDERAL NATL MG .120,917 |...108.637 120,437 | coovvrveinnerenins | ervererenn(1,946) | oo v | 0000.6.500 | .ol 6.140 | MON... 08/10/2006. | 08/01/2036.
31410P A8 6 |FEDERAL NATL MG 122,497 |...103.595 122,497 5.920 |MON... 10/10/2006. | 08/01/2036.
314100 YW 6 |FHLMC ..107.313 219,473 | oveervvererneenens | evrvereninnene(B7) [ | v [ 200.6.000 |, 5.450 | MON... 11/30/2006. | 09/01/2036.
31411C  KH 3 |FEDERAL NATL MG ...101.880 | .ocvvvviern 62,407 | .ecocee61,255 | o 63,361 500 |...... 6.310 |MON... | . 12/08/2006. | 11/01/2036.
31411K R4 7 [FNMAPASS-THRU LNG30Y ...107.829 500,795 | ..ovvererrrcrrerernenns [ errerirneneenne(289) o [ e [ e 6.000 |...... 5.780 | MON... 01/31/2007. | 01/01/2037.
3141MN  5C 7 |FNMAPASS-THRU LNG30Y ...107.302 168,909 | ..o | oo (B1) | e | e e 6.000 |...... 5.630 | MON... 02/08/2007. | 02/01/2037.
31411W AU 1 |FNMA PASS-THRU LNG30Y ...108.160 200,665 | ...vvorerrerenineis | erverrnrieend(851) | o [ [ 6.000 |...... 5.630 |MON... 03/30/2007. | 04/01/2037.
31412A U9 3 |FNMA PASS-THRU LNG30Y ...107.385 143,242 | oo | e (81) | o | e | 6.500 |...... 5.960 | MON... 10/09/2007. | 07/01/2037.
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31412R D5 3 |FEDERAL NATL MG.....citiiriierierieereeissisessenisesesessssisssssesssesssessssesssnsne | cviees [ [ 4. 1FE| covoviinns 4,050,840 |...104.742 | .............. 4,225,800 | ..oooouenn 4,034,450 | ............. 4,050,840 (PX7.K) | [N NN DO 4500 |...... 4.260 [MON... [ .ccccee. 30,213 | covveene 181,550 | 03/31/2010. | 03/01/2040.
31419A DS 3 [FNMAPASS-THRU LNG 30 Y...cocoimirriiireierniirernsisisnnssnssssssesessssesesssnses | wonnene . 726,818 |...109.024 TAT,279 | v | veereriens (11,977) MON... | oo 6,645 | .......... 40,026 | 11/30/2010. | 09/01/2039.
31419) SH 2 |FNMA PASS-THRU......... e 5,411,194 |...102.863 ..5,639,279 5,421,690 7,943 MON... 19,292 | 12/14/2010. | 11/01/2040.
31419K  GD 1 [FNMAPASS-THRU LNG 30 Y...ooooiiiiiriiinrireeineineisssssesssenssseessssssssssssnnes | sevenn . . . ...3,677,573 |...103.019 ..3,875,198 3,683,720 | ..o | i 10,625 MON... 12/16/2010. | 11/01/2040.
31419L QD 8 |FNMA PASS-THRU LNG 30 Y...iiiiiiiriiriiiinniienisnisssessenesssnsssnssenessnsssnssnns | eoeees e | AFE | 615,839 |...101.958 616,819 613,425 (727) MON... 11/30/2010. | 12/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . . 186,814,507 XXX ..185,872,723 | . .182,914,133 186,138,442 | oo | s (550,878)| .. XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t Obligations...........ccco..... s | s 375,472,985 XXX ..368,302,379 | ....co.... 346,239,133 | ......... 367,007,449 | ........... 124,935 | ...... (3,249,045) | .. XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation
00108W  AD 2 |AEP TEXINC....ooviiiiririiiieiieissi e sssessssssssessenes. | evines [P I 1 e TFE| oo 549,043 |....97.055 | .....c.c......... 533,803 | oo 550,000 549,277 183 AQC...... 09/19/2017. | 10/01/2022.
00115A  AE 9 |AEP TRANSMISSION CO LLC......coriviririrrirrieeninerienissinseiesseessensesesssesns | coveene [ [ 1 TFE| oo 998,030 |.....96.773 | .ccoivererern. 967,730 | i 1,000,000 998,391 AT7 JD....... 11/16/2016. | 12/01/2026.
00206R  AZ 5 [ATATINC ..ottt esssesessessssissssessessssessssssssssssssssessnnes | aennens | e | veeerneenns | oevens 2FE ..498,525 ....500,000 499,556 .158 FA...... . 08/15/2011. | 08/15/2021.
00206R GL 0 |AT&TINC.... e | i . A e 2FE| .. ..571,026 ....600,000 571,518 492 FA....... 9,293 | 10/19/2018. | 02/15/2028.
009158 AV 8 |AIRPRODS & CHEMS INC........cvouiiimrirririereeissiieriesieessesssssssessesssessssssns | woneens [ [ 1 s 1FE| oo 1,993,440 |...100.714 | ..cccoevnnee 2,014,280 | ..oovvverneen 2,000,000 | .oocrerees 1,996,070 630 B [ s 28,103 | .......... 67,000 | 07/28/2014. | 07/31/2024.
023135 AN 6 | AMAZON COM INC.......c.ccovvverirec LS o e | 1FE ...1,581,350 |...102.419 11,500,000 | ...cocvenee 1,558,789 (8,955) 57,000 | 06/22/2017. | 12/05/2024.
025537  AM 3 | AMERICAN ELEC PWR IN.....ccoiiiiiiirieriiereeisirseriesieseseessssessssessenssesenns | coeees . [ 2FE| .. 997,180 |...101.611 .1,000,000 997,198 18 11/28/2018. | 12/01/2028.
026874 DD 6 | AMERICAN INTL GROUP.......covumiirriieimeirsiiesiiesiissiseisessssssssssssssssessssins | coeeees [ [ 1 2FE | s 904,192 |..... 95.927 | .ooviirirnr..863,343 | i 900,000 901,641 (1,846) 10/29/2018. | 07/10/2025.
03040W AL 9 |AMERICAN WTR CAP COR.......ovverrrierrnrinrisnisisisssiesssissesssssssssssssssenssssssenes | oonnene | oo | vevveneeens | ciies 1FE ..1,043,520 |..... 98.922 11,000,000 | ..ocovvenee 1,028,076 (4,102) 01/21/2015. | 03/01/2025.
03040W AQ 8 |AMERICAN WTR CAP COR.. T . IO 1FE| .. 461,800 |..... 94.485 | ... ....500,000 462,345 545 . 11/06/2018. | 09/01/2027.
035242 AP 1 |ANHEUSER BUSCH..........cooiiirirriiiiniinissesssseesssissiesssssssssssessssssssenss | avvees [P 1] e 2FE | o 1,979,660 |..... 94526 | .ooovvinne 1,890,520 | ..cvvvvrne 2,000,000 | ..coovveree. 1,975,790 (1,396) | coooverrerrrienie | e | 0000 3.650 [......3.830 [FA......| 0. 30,417 | i 36,500 | 10/25/2018. | 02/01/2026.
03524B  AE 6 | ANHEUSER-BUSCH INBEV S.A......costrimrrerieririeiininerisesisssiessesessssssssenes | coveen . 999,864 24 .37,000 | 01/22/2014. | 02/01/2024.
037411 BE 4 | APACHE CORP......oooiiitiiiiniieiiee st LS. |. 290,675 143 . 10/29/2018. | 10/15/2028.
037833  AK B | APPLE INC......covouiiiiicriericeieisie st ssssssenins | soeees . 977,077 4,882 | .o | e | 00002400 1.....2.960 [MNL..... | oo 3,867 | e 24,000 | 06/05/2013. | 05/03/2023.
037833 AS 9 |APPLE INC.....otviiiiiierieeieesseieis s seess st esssssssnsns | soeens . ...1,998,320 |...100.539 | ..............2,010,780 | ..... .2,000,000 ...1,999,031 A62 | e | e | 003,450 [......3.460 [MN...... | ..........10,542 | .......... 69,000 | 04/29/2014. | 05/06/2024.
037833 BF 6 |APPLE INC.....ooviiiiiiiicesicieni et ensssssnas | avvnees . ...1,010,190 .1,000,000 | .. ...1,006,450 (1,815) | oo | e | 0002700 ......2.490 [MN...... | ...........3,600 | ..o 27,000 | 11/22/2016. | 05/13/2022.
037833 BG4 |APPLE INC.....oivouiiiieriecicer ittt sssssssnsns | sreees . 2,341,822 |....98.572 | ............2,316,442 | ............. 2,350,000 | . 2,344,495 TO7 | e | e | 0000:3.200 [......3.240 [MN...... | .......... 10,027 | .......... 05/06/2015. | 05/13/2025.
037833  DF 4 |APPLE INC.....ooiiiiiiieiiciieeri st | eriees . ...1,895,200 .2,000,000 | ..cocvenee 1,897,143 1,943 11/14/2018. | 01/13/2025.
06051G  EU 9 | BANK OF AMERICA CORP.........ccooumiriiriririiieiisiieniesissesessessssessesesssesns | coneees . 994,440 .1,000,000 997,536 562 01/08/2013. | 01/11/2023.
06051G  FB 0 | BANK OF AMERICA CORP.........covtmriirineineeisiessesessssissessssssssssessssisssssns | crneens 999,270 .1,000,000 999,593 7 01/15/2014. | 01/22/2024.
06051G FD 6 |BANK AMER CORP, 1,499,580 .1,500,000 88 03/27/2014. | 04/01/2019.
06051G  HF 9 |BANK AMER CORP... P I . ...1,473,765 .1,500,000 597 11/13/2018. | 03/05/2024.
06051G  HG 7 | BANK OF AMERICA CORP.........ccoomiiiiriiniiiniinsiieeiesisiississsiesiesisssiss | coeees . ...2,001,640 .2,000,000 (100) 03/01/2018. | 03/05/2029.
06406H CX 5 |BANKNEW YORK MTN BK O 1,029,740 .1,000,000 (3,950) 09/18/2017. | 09/11/2024.
06406H DA 4 | BANK NEW YORK MTN BK.....coouiiriiriineiierieeiseisesiseisessesssesssessssissessnns | crvees . ...1,496,790 .1,500,000 .304 02/19/2015. | 02/24/2025.
06406R ~ AD 9 | BANK NEW YORK MELLON.......evuiireriiiiirnieiseseieisssisisesssissssssesssnsssssenss | eveee . .1,100,000 848 17,875 | 11/05/2018. | 05/16/2027.
07274N AW 3 | BAYER US FINANCE Il LLC LS. |. 113 169,500 | 06/26/2014. | 07/15/2024.
07330N AJ 4 |BB&T BRHBKG & TR CO GLOB...... SRR BN . . 844 28,500 | 11/08/2018. | 04/01/2021.
097023  CA 1 |BOEING CO....oumrirririeierineiniiesseesiesssise s sttt enesseens LS. |. 487,878 A73 10/29/2018. | 11/01/2028.
100743 AK 9 |BOSTON GAS COMPANY. . [SSSTRRRRR O . 999,177 83 07/31/2017. | 08/01/2027.
10112R AX 2 [BOSTON PROPERTIES LP ....ovviriieriiiiirerinisienieisesssienssssesessssisssssssnns | wevene . 482,876 .361 10/30/2018. | 02/01/2026.
10112R AY 0 [BOSTON PPTYS LTD PAR.....ccosvvririrrerinninenseniseessessssssnenssensssesssssessssnens | soneene | oo | evvverenne] [ 00 2FE | e 1,384,680 |.....90.524 | ..............1,357,860 | ..............1,500,000 | ............. 1,403,984 | ..o [ e 10,516 02/16/2017. | 10/01/2026.
10112R BA 1 |BOSTON PPTYS LTD PAR.... ..102.244 249,109 7 11/13/2018. | 12/01/2028.
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12189L AR 2 |BURLINGTON NORTHN SANTAF.....cooorrerrrerinns ...102.278 249,539 T8 | coverrneneriennins | eerrerrneensnnneins | 0003750 | e 3.780 |AO...... | coverrrns 2,344 | .. 9,375 | 03/04/2014. | 04/01/2024.
124857 AE 3 |CBS CORP ...101.426 411,545 (240) [ v e [ 0004300 | 4.230 09/27/2011. | 02/15/2021.
124857  AM 5 |CBS CORP.......cccrvremrrierienrinerinnisseisessssnsnensenissssssesssssssessessssssssssssnssnssnenes | wvvneee | oo [ evnnennen T | c0nFE | 1,646,040 ... 97.291 | ..............1,605,302 | ..............1,650,000 | ............. 1,647,590 879 | e e |00 3700 [ 3.720 08/11/2014. | 08/15/2024.
124857  AS 2 |CBS CORP.......cccoovviriciiiriiciinnissicissiesissississssssssssiessssssssssesssnssnenss | covene | oo [evennieeen T | 0niFE | 497,130 | ... 94.303 497,849 A88 | e 202,500 [ 2.610 06/26/2017. | 02/15/2023.
124857 AT 0 |CBS CORP.......cccoiriireriereceieniseeisessnssiesississssssesssssssessenssssssssssesssnssenes | wvineee | oo [ evvsennen | ceenFE | . 226,325 .00 90.900 226,675 350 | s e | 00003375 [ 4.640 10/30/2018. | 02/15/2028.
125896 BM 1 |CMS ENERGY CORP 100.421 999,618 T4 | o | e | 2003875 | 0.200 02/24/2014. | 03/01/2024.
125896 BR 0 |CMS ENERGY CORP......cccooviimirirerinriininninsiseninniiesisnisssisssssnssssessssnissinns | cvivene | oo [evvsncenen | c0nFE | 1,245,638 ... 93.005 | .............1,162,563 | ..............1,250,000 | ............. 1,246,420 384 | e 002,950 [ 2.990 10/31/2016. | 02/15/2027.
12626P  AM 5 | CRH AMERICA INC......ccvverirerrririserierineeneesssesensssssessssensensssnsssssenssnens. | aoneens | oo | ovevvverensd | e FE [ 991,720 | 96.286 994,246 TT8 | e e | 0000 3.875 [ 3.970 08/27/2015. | 05/18/2025.
126408 GV 9 |CSXCORP ...102.263 998,591 BA2 [ i | e [ 004250 [ 4.310 05/20/2011. | 06/01/2021.
126408 GZ 0 |CSXCORP ...101.589 997,723 A22 | e |00 3700 [ 3.750 ..37,000 |03/06/2014. | 11/01/2023.
126408 HM 8 |CSX CORP ...101.530 498,214 9 | e [ [ 04250 | 4.290 11/07/2018. | 03/15/2029.
126650 BW 9 |CVS CAREMARK CORPORATION................... ...101.236 498,180 T4 e e | 4125 | 4.280 2,635 | o 20,625 | 05/09/2011. | 05/15/2021.
126650 CC 2 |CVS CAREMARK CORPORATION.........ccc.ucc.. ...100.385 997,612 A30 | s e | 04000 | 4.050 [JD....... 2,889 | oo 40,000 |12/02/2013. | 12/05/2023.
126650 CF 5 |CVS CAREMARK CORPORATION................... 1] 2FE | 990,780 | 97.096 994,436 883 [ | e [ 003375 [ 3.480 |FA....| oo 13,031 | e 33,750 | 08/07/2014. | 08/12/2024.
149123 BV 2 | CATERPILLAR INC......cvtrririeririerierieseseesseissnisesiesseeesesssssssensessssssenins. | cviens e . .995,330 |...101.840 | ... ,018,400 998,705 B04 | e e 000 3.900 | 3.950 05/24/2011. | 05/27/2021.
149123 CC 3 | CATERPILLAR INC.....oiviriirirriineiiesiesiseisssissise s sssssessssnnns. | crveee 1]l AFE | 999,830 |...100.543 | .............. 1,005,430 999,905 16 [ v [ e [ 0.3.400 | oo, 3.400 05/05/2014. | 05/15/2024.
14912L  5X 5 | CATERPILLAR FINL SVCS MTN...c.oiiiiriieiiieieinsiseisesiensesssssesesssssessessssesens | evenee e 499,590 |...101.942 509,710 499,780 40 | e | e | 0003750 | 3.750 11/19/2013. | 11/24/2023.
14912L  6E 6 | CATERPILLAR FINL SVCS MTN.....ooiiriimimieenisenieessseessessesissssensssessssans [RS 0 O 498,990 |..... 98.797 493,985 499,597 4B | e e [ 0002750 [ 2.780 08/13/2014. | 08/20/2021.
15189T AR 8 | CENTERPOINT ENERGY Lu..ovvvvuiriiireiiesiecisessiesssssiesessssssissssssssenss | cvvees e 574,833 |..... 95.718 .550,379 574,881 32 | e e [ 200 2.500 [ 2.500 08/07/2017. | 09/01/2022.
15189W AG 5 | CENTERPOINT ENERGY RES CO.....cccvvvieririerrinirierieniessesisssesessssessenes | wneees U (SRR [ IO 2FE .226,837 |...102.050 | .... .231,654 226,961 18 [ s [ [ 4500 | s 4.500 01/05/2011. | 01/15/2021.
15189X AR 9 |CENTERPOINT ENER RESOURCES........ [ESSTURITO IOV | 1] o AFE e 1,366,008 95.581 | oovvverrns 1,314,239 | oo 1,375,000 | .ooovrvnnee 1,367,548 801 | o e | 2000 3.000 | 3.070 01/09/2017. | 02/01/2027.
161175 BJ 2 | CHARTER COMM OOP LLC/CAP.........ccoervmrrrerrernnrnnrinerisninenisnesssensninens | evivene | o [eovvrieeenT | ceniFE | .. 594,996 | ... 90.685 595,545 B9 e e [0 3750 [ 3.840 06/27/2017. | 02/15/2028.
166764 AT 7 |CHEVRON CORPORATION s || o FE eenn.1,000,000 e 97.936 | ..cooererrr..979,360 | ..............1,000,000 | .....ccoenee 1,000,000 [ .ooocermerrnrererienins [ rererneerenineinenes e e [ 2411 | 2.410 02/24/2015. | 03/03/2022.
166764  BL 3 | CHEVRON CORP NEW.......cooomiiririiirniieierisisiensssissssssessssssssesssssessessnnes. | eveee |1 AFE 2,944,860 96.411 2,946,040 1,180 [ [ e [ 02,954 | 3.220 10/23/2018. | 05/16/2026.
172967  HM 6 | CITIGROUP INC......coovverierrirericrieeineessniseissesiessssssensssessesssssssssssensssenns | evoneee | o [ evveeeneens | ceeenFE | i 1,248,075 {.....99.863 | ..............1,248,288 | ..............1,250,000 | ............. 1,249,890 A02 | e e 0000 2.550 [ 2.580 04/01/2014. | 04/08/2019.
172967 JP 7 |CITIGROUP INC 499,377 87 | e | e | 200.3.300 | e 3.320 04/22/2015. | 04/27/2025.
172967 KY 6 |CITIGROUP INC 491,275 959 | e e 0000 3.200 [ 3.450 06/23/2017. | 10/21/2026.
172967 LW 9 |CITIGROUP INC 967,258 SBT3 | e e | 4075 [ 4.470 11/14/2018. | 04/23/2029.
189054 AU 3 | CLOROX COMPANY e 2,498,514 221 [ | e | 00.3.500 [ 3.510 12/04/2014. | 12/15/2024.
19122T AE 9 | COCA COLA ENTERPRISES INC........ccoovirmrirriririieineiississesienssseesssssssnsnens | ceiees [ (SRR [ IO 2FE| ... 982,460 |..... 99.269 994,785 1,861 [ [ e [ 0:3.250 | oo, 3.450 08/16/2011. | 08/19/2021.
198280 AD 1 | COLUMBIA PIPELINE GROUP.........covviiiririiiirriersiisesiesssiessessssisesssssnns | eveee [ PO [ IOV 2FE| ...ov..r.998,200 | ... 99.675 999,460 367 | e 0000 3.300 [ 3.330 05/19/2015. | 06/01/2020.
20030N BJ 9 |COMCAST CORP NEW ...500,000 498,391 278 | e e | 0000 3.600 [ 3.660 02/19/2014. | 03/01/2024.
20030N BL 4 |COMCAST CORP NEW ....3,000,000 | . 2,996,596 492 3.390 08/11/2015. | 02/15/2025.
20030N BR 1 |COMCAST CORP NEW 500,000 505,928 (1,336) | oo | cerrerreninnniennins | 0002750 | e 2.440 06/22/2017. | 03/01/2023.
20030N BX 8 |COMCAST CORP. e . . ....1,000,000 998,576 255 | s | e | 0000 3.000 [ 3.030 01/05/2017. | 02/01/2024.
205887 BR 2 | CONAGRA FOODS INC.....ovvuiiririiiiereriiiseisieississiesisiessessssisssesssssssssssenss. | eveees | 1| 2FE | eie....805,676 ... 96.717 | oo 823,062 | oo 851,000 828,456 5,021 [ oo | e [ 0000 3.200 | 3.910 02/11/2014. | 01/25/2023.
209111 FS 7 |CONSOLIDATED EDISON. e [LS. ] ...102.482 525,000 524,614 2 | s e [ 0040000 | 4.000 11/27/2018. | 12/01/2028.
210518 DC 7 | CONSUMERS ENERGY CO......cooorrirrierreriesirneesssisseesssinns [S 0 O ...102.412 1,500,000 | ..cooovrvnnee 1,496,318 38 | e | e | 00003800 | e 3.830 10/29/2018. | 11/15/2028.
216871  AE 3 |COOPER U SINC.....ooiviuiiiiiciieriieinisnie et esssssissesiens | coeees e ...100.893 500,000 499,460 261 | e e |00 3.875 [ 3.930 12/02/2010. | 12/15/2020.
22160K  AH 8 |COSTCO WHSL CORP NEW.........cooririemriirmeriessseseseessssssssssessesssssessnsnes | sovenn | e | e AFE | 997,040 | ... 97.779 | .... ....1,000,000 998,620 422 2.290 02/05/2015. | 02/15/2022.
225401  AG 3 | CREDIT SUISSE......coiiiiriiiiieiieeieeisseissisessssisessssssss s sssssssssssssssins | soeeees |15l 2FE 498,095 99.835 | ..ccooierennn 499,175 | i 500,000 498,165 70 | e | e | 008207 | i 4.280 10/30/2018. | 06/12/2024.
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23311R  AD 8 |DCP MIDSTREAM LLC .100.625 | ..o 754,688 | ..o 750,000 749,878 96 5.350 |...... 5.360 |MS...... 03/08/2010. | 03/15/2020.
233851  BE 3 | DAIMLER FINANCE NORTH AME.........ccccomiimvimmieinnneerernninsissesnssessnnessnnnne | vveens | oo | eovsernninns | e IFE | viiinnnn 1,646,882 | ... 98.806 ..1,630,299 11,650,000 | ..ocoevenee 1,648,956 455 03/03/2014. | 03/10/2021.
233851  BH 6 | DAIMLER FINANCE NORTH AME.........cccoocumeiimmirmeninreneesnnrseninennensssesessens | eoneeen | oo | evevverine | eeen IFE | iiiiiii2.997,360 | ... 99.371 .993,710 .1,000,000 999,636 532 07/24/2014. | 09/03/2019.
244199 BE 4 |DEERE & CO....oovviviericrieereinescenessnsiensnisesessssisnsssensnssessesssnssessenes | vevens | oo | evereneensd [l IFE | 001,994,920 1.....97.914 | ..............1,958,280 | ..... .2,000,000 | ..ocoovenne 1,998,103 521 06/05/2012. | 06/08/2022.
24422E RH 4 |DEERE JOHN CAP CORP MTNS .1,000,000 998,598 AT4 10/05/2011. | 10/15/2021.
24422E SS9 |DEERE JOHN CAP CORP. .2,150,000 | . 2,149,821 .248 09/10/2014. | 09/16/2019.
25179M AH 6 |DEVON ENERGY CORPORATION 1,250,000 | ..oovrenen. 1,251,920 | oo | e (49,044) 02/20/2014. | 01/15/2019.
25179M AP 8 | DEVON ENERGY CORP NE 888,483 813 10/31/2018. | 05/15/2022.
25179M AV 5 |DEVON ENERGY CORP NE . . . . . ....500,000 555,231 (6,759) 06/22/2017. | 12/15/2025.
25468P CN 4 |DISNEY WALT CO MTNS BE LSeo [ [ [ s TFE| i 987,170 |.....99.426 | .................994,260 | .............. 1,000,000 996,262 1,352 08/17/2011. | 08/16/2021.
254700 AE 9 | DISCOVERY COMMUNICATIONS........ JSSSTURR U [ (ST IV 2FE ...2,535,795 |..101.817 | ..............2,545,425 | ... .2,500,000 | . 2,510,234 (3,910 . 08/16/2011. | 06/15/2021.
254700 AQ 2 |DISCOVERY COMMUNICATIIONS....... cevrrerenn | s . A 2FE| .. 499,370 ....500,000 499,507 108 cerereenn 138 [ 14,709 | 09/07/2017. | 03/20/2023.
260003  AJ 7 |DOVER CORP.......cccomrimiieiiietieeiesisssesesssssse s ssssssssssessenssssssssssssens | soeees [ [ 1 2FE | s 999,420 |...102.105 | ..ocevrvrenne 1,021,050 | .oooovrrrne 1,000,000 999,857 62 | coverreeenrrinnns | e | 0008300 {14300 [MSe | e 14,333 | .......... 43,000 |02/16/2011. | 03/01/2021.
260543 CM 3 |DOW CHEM CO. LSo | | v [ s 2FE ..534,460 |...101.731 534,465 6 .| 11/28/2018. | 11/30/2025.
26078)  AD 2 | DOWDUPONT INC.....cooomivimrimirierirereseesseisesiessesssssesessssssssessessssssenssssssaes | soeees [ (ST IV 2FE| .. .499,695 |...103.240 499,696 1 . .| 11/15/2018. | 11/15/2028.
26441C AN 5 |DUKE ENERGY CORP NEW.................. [SSSTRRRRE DU U USROS [ I 2FE | s 999,410 |...100.265 999,668 56 | oo | cevreeieneisniinnins | 00003750 10003750 [AO.cces | ool 7,917 | 37,500 | 04/01/2014. | 04/15/2024.
26442C  AS 3 | DUKE ENERGY CORP........cccovurmririrnririrnninns (ST IR [ PO [ IOV 1FE| .. 748,185 748,521 63 [ i | e [ 0000002.950 {002,970 [ D | v 1,844 | 22,125 | 11/14/2016. | 12/01/2026.
26442C AV 6 | DUKE ENERGY CAROLINAS........ccovviierrireinerieeineesenisseenns LS. |. I 1FE| .. 21,173,625 |....99.177 | 1,165,330 | oo 1,175,000 | oo 1,173,831 206 | oo | e | 0000 3.050 [......3.070 [MS...... | ..........10,552 | .......... 19,312 | 02/26/2018. | 03/15/2023.
26875P  AK 7 [EOG RESOURCES INC.......cvviiiirriirirnsiersiseierisissesessssssssssssesssssssesensnnes. | wnnene [P 1 e TFE| s 492,235 495,769 935 | e e | 002,625 1.....2.830 [MS.... | 3,865 | i 13,125 | 01/22/2015. | 03/15/2023.
26875P AP 6 [EOG RES INC......iviuiiiriiiiieienieiiesiessestenissesessessssessesssssssssssssssssssenss | ooveene U (SRR [ IO 1FE]| .. ..530,460 525,687 (3,189) | cvvrvereerrrinenes | vevereeernreisnrinenne | o150 [.00.3.320 [ | 9,568 | e 20,750 | 06/22/2017. | 01/15/2026.
26884A  BD 4 |ERP OPERATING LP.....coiiiiiiiiinieineissiiesiesiseesssisssssssesissessssssssssssssenes | onvenn [ (USROS [ I 1FE| .. ..994,500 . 996,266 512 | | e | 00000 3.375 [100.3.440 [ID.ciis | 2,813 | 33,750 | 05/11/2015. | 06/01/2025.
26884A BF 9 [ERP OPERLTD PARTNER LS [ e | 1FE| cooei 1,411,410 [....94.139 | .............1,412,085 | .............. 1,500,000 | ..cocvvvenee 1,426,183 8,034 | .o [ v [ 00002.850 [1.3.570 | MNLct| e 7,125 | 42,750 |02/16/2017. | 11/01/2026.
26884A BG 7 |ERP OPER LTD PARTNER.....cccoviumiirriniimeiierineerensssisensessssssessssissnsanes | covenne [ SRR [ IV 1FE]| .. ..331,755 ....350,000 332,061 .307 .| 10/26/2018. | 08/01/2027.
26884A  BK 8 |ERP OPER LTD PARTNER......cocsiirirniirirniieinireierissisesesseissssssesssnsesensanes | wevene . A 1FE| .. ..249,553 ....250,000 249,555 3 .| 11/28/2018. | 12/01/2028.
278062 AG 9 |EATON CORP PLC......ccoiimriiierieeieiseisssssssiessesssssesssssssssessesssssssssssans | soeees [ [ 1 2FE | s 500,000 |.....95.038 | ....cccrevrsernid75,190 | cooirrririrnces 500,000 500,000 09/06/2017. | 09/15/2027.
29250R AU 0 |ENBRIDGE ENERGY PARTNERS.........ccocostirirmirirniirersnineesenerssisssnsnensnens | veneee | oo | ceeveneeen | e 2FE ..498,990 |...101.412 ....500,000 499,684 108 09/06/2011. | 09/15/2021.
29379V BB 8 |ENTERPRISE PRODS OPER LLC.......cccovvviirirriiininriieiiesinesienesssesssissiiens | coveene . ...100.702 .1,000,000 998,943 183 02/05/2014. | 02/15/2024.
29379V BE 2 |ENTERPRISE PRODS OFE................. SOOI IOV 1] e 2FE | 996,810 | . 99.121 997,939 294 10/02/2014. | 02/15/2025.
29379V BH 5 |ENTERPRISE PRODS OPE e o]l 2FE 996,350 98.729 997,398 313 05/04/2015. | 02/15/2026.
30231G AT 9 | EXXON MOBIL CORP.........ccouvimrirrimriserieniesssesssssssssessesssssssssssssssssessenes | woneens ] AFE 510,340 | 97.698 508,726 (1,087) 06/26/2017. | 03/01/2026.
31428X  BM 7 [FEDEX CORP......coovvirvrisiirerniisenieissnsienssiesensssissessssnssssssssessssssessenseenes | aonene | oo [evevennne | i FE | e, 355,828 | ... 95.307 355,128 (541) 09/12/2017. | 03/15/2027.
316773 CQ 1 |FIFTH THIRD BANCORP . e o]l 2FE 499,205 L 99.902 499,975 147 02/25/2014. | 03/01/2019.
31677Q° BC 2 |FIFTH THIRD BK CIN O....oouvrriiiiiiieinicierssiseeesiessieienssisesesssseensenins. | eviees | e AFE 1,989,700 98.886 | ............1,977,720 | ..............2,000,000 | ............. 1,995,755 1,461 09/02/2014. | 10/01/2021.
31677Q° BG 3 |FIFTH THIRD BANK .....ovivrirrieririeienisssiessss e nssiesessssissssssesssnsssss | avvnees |1 TFE ] 499,625 L 97.686 499,811 74 06/09/2016. | 06/14/2021.
345397 XA 6 |FORD MOTOR CREDIT CO e | e | e 2FE | ..en..2,000,000 | ... 93.968 2,000,000 01/06/2015. | 01/09/2022.
36164Q 6M 5 | GEN ELEC CAPITAL CORP......cooiitiiiriieiseireiiseisee e ssssssssinas | coeeees e | e 2FE | e 464,430 | 89.005 465,160 730 e 10/30/2018. | 11/15/2025.
36164Q MS 4 | GEN ELEC CAPITL....coiiiiiiriiseieissistieseseeeienssiese e ssesssssssesssnins | cvvees | e | en2FE | i 711,816 96.545 780,157 23131 | s v [0 2.342 [ 5.570 [MNL | 2475 | 19,368 | 10/26/2015. | 11/15/2020.
369550 AY 4 | GENERAL DYNAMICS CORP. wveee [ [T | e IFE e 1,736,000 oo 94.841 .1,750,000 | .. ...1,738,330 1,823 renn48,605 | 09/11/2017. | 11/15/2024.
369604 BG 7 | GENERAL ELECTRIC CO....cvvovviriiiriieriiiciesisisesssisissssiessssssssessssessssesses | avveees | e | 2FE | ii.....5,050,650 ... 93.514 | .............4,675,700 | ..... .5,000,000 | . 5,041,904 (TATO) | oo | e | 2003375 123190 [MS...i | ..n52,210 | e, 168,750 | 11/21/2016. | 03/11/2024.
370334  BM 5 | GENERAL MLS INC.....ooovierrririierisisiesis s sssssssssesssssssssssssesssnssns | eveenes 1] 2FE | 995,890 . 99.260 998,657 427 .31,500 | 11/17/2011. [ 12/15/2021.
370334  CA 0 | GENERAL MLS INC......ooiiiiiieeriisensicissiee s sisisssessessenissessssinee | areees || e 2FE | 476,870 96.337 477,594 724 11/09/2018. | 10/12/2022.
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38141E  C2 3 | GOLDMAN SACHS GRP INC MTN.....cevuerirerimrirneernneisersenssenssesssenssssisnnsnens | svveene | oo | wvvvnenn] [ it IFE | iiinnn...998,680 |.....97.821 | coiiviiiinnce. 978,210 | oo 1,000,000 999,210 A26 | e | e | s 3.850 |...... 3.860 |JJ....... 06/30/2014. | 07/08/2024.
38141G  GS 7 | GOLDMAN SACHS GROUP INC......coovuierririrrieinriseirenisisessiesssesnsssensnes | evvnees ..3,666,005 | ..... .3,500,000 3,740,263 | ..o | v (73,249) 01/08/2013. | 01/24/2022.
38141G VM 3 | GOLDMAN SACHS GROUP INC .987,380 .1,000,000 998,288 292 02/26/2014. | 03/03/2024.
38141G VU 5 | GOLDMAN SACHS GROUP. 3,591,633 5,101 01/30/2017. | 04/25/2021.
38143U 8H 7 | GOLDMAN SACHS GROUP INC . 722,099 629 10/23/2018. | 02/25/2026.
38148L AE 6 | GOLDMAN SACHS GROUP L P.....cccovrrverirrirrireinns . 1,245,975 |..... 95.799 1,197,488 | . .1,250,000 ...1,247,257 373 05/19/2015. | 05/22/2025.
38148Y AC 2 | GOLDMAN SACHS GROUP INC........corvrvriiirrnrisirneiersnsseiensssissssessnssssssnsnenes | woneene oo [ e 1,5 | i 1FE ..4,239,843 |..... 97.155 4,129,088 | ... 4,250,000 ...4,241,970 2,026 12/12/2017. | 10/31/2022.
404280 BB 4 |HSBC HOLDINGS PLC.......ccoiieirierireeieeereeisssnseniesssesesseesssssssssssssesssssssnse | sevene | oo | cvvverirenes | onees 1FE ...2,003,440 |.....95.959 | ..............1,919,180 | ..... .2,000,000 2,002,673 (306) .78,000 | 05/24/2016. | 05/25/2026.
40573L AL 0 [HALFMOON PARENT INC......oviririiireriniiseierinsisesnsienssissesssssesessssssnsnnnes | eevene A 2FE| .. 495,445 ....500,000 495,574 129 11/06/2018. | 07/15/2023.
406216 BG 5 [HALLIBURTON CO.....ccorvieriiiiiniiierieriesseissiensiiessessssessssssssssessessnessnes | veveee | oo | covveriiens 1 2FE | s 486,200 |....97.124 | ................485,620 | .....cccorrnnnes 500,000 486,424 224 11/09/2018. | 11/15/2025.
423452 AB 7 |HELMERICH & PAYNE........ccosiiiriniiciineiseirerisssinessensssisssssssssssssesssssnnes | aevene | oo | cvvneeiienes | onees 2FE| .. ...1,000,000 21,000,000 | .ooovvennes 1,000,000 . 12/20/2018. | 03/15/2025.
437076 BM 3 [HOME DEPOT......coiiiirierinriienieninrissesinssienienssssssssssesssesssessssssssssssssnssins | senene | oo | evovereeen T [ i 1FE]| .. 498,775 ....500,000 499,031 118 rerrennnnn 3,750 11/21/2016. | 04/01/2026.
44328M  AK 0 [HSBC BK PLC......ccoiiericriieeeiseissiiesiesiessessssssessessssessenssssssssssssssssis | sesnee | oo | evonevenenes | onees 1FE| oo 2,012,500 |...102.604 | ..............2,052,080 | .............. 2,000,000 2,003,053 (1,388) | cvoovereereennnin | veverereneernvrinseins | oo 750 | 0ein 8870 [ | e 42,750 | .......... 95,000 | 01/14/2011. | 01/19/2021.
446438 RM 7 [HUNTINGTON NATIONAL BANK........cocovumririrnrieirerineisseinsienssienssisseenssenonns | eoveene oo [ovevnneeT | i 1FE| .. ...2,646,661 . 2,649,136 673 02/19/2015. | 04/01/2020.
44644A  AD 9 |HUNTINGTON NB COLUMB........ccovvuirmmriririerienireeserinsssisesssenssssessssssssenens | criens A 1FE]| .. 544,907 ....550,000 545,271 .364 10/22/2018. | 05/14/2021.
452308 AP 4 [ILLINOIS TOOL WKS INC......ovvurrirrireirniineiseiiesiiesesssississessssssessssessssinees | aeviene | oo | ceeeeniens 1 1FE| oo 497,760 |...100.931 | .......ccc.....504,655 | ..ooovirnninas 500,000 499,322 235 08/24/2011. | 09/15/2021.
452308 AT 6 |ILLINOIS TOOL WKS INC.....ccoivvirrierrieierinsisernsissrsssesessssssssesssssssnssnssens | eneere | oo [overvnneenT | v 1FE| .. ..2,192,256 |..101.594 | ..............2,235,068 | ..... .2,200,000 2,195,674 751 02/18/2014. | 03/01/2024.
465685  AF 2 [ITC HLDGS CORP......ccoierrerieerireeerneessesississensessssssssesssssssssssssssssnsssensnse | sesene | oo | cvvnersvenes | onees 2FE| .. 496,675 |...101.901 | ... ....500,000 499,572 .390 12/08/2009. | 01/15/2020.
46625H HL 7 |JPMORGAN CHASE & CO......covvviriiieririeisirsiessssiesssssssesssssessssssesssessnsses | svnens | oo | evsnneenes | oeees 1FE| v 1,993,860 |...100.982 | .............. 2,019,640 | .oovvvirnns 2,000,000 | ..coovveree. 1,999,753 767 06/16/2009. | 04/23/2019.
46625H HZ 6 | JPMORGAN CHASE & CO......covumrieirieriereiceinrineriessnesiensesessnsssssessseessnes | convee | oo | vevvvveninns | cvvees 1FE]| .. 998,890 |...102.943 ..1,029,430 .1,000,000 999,691 A21 05/05/2011. | 05/10/2021.
46625H  JT 8 | JPMORGAN CHASE & CO....ccovviivriiiieriiiciesieissiesssissienississesesissiesssnins | cvinees IO 1FE| .. ...3,480,470 |...100.317 | .... 3,511,095 | ..... .3,500,000 3,489,138 1,895 01/21/2014. | 02/01/2024.
46625H RV 4 | JPMORGAN CHASE & CO......cvvurinirieririeiisnissiiesisssiesisesssssssssseessnsnies | coenes | oo | vevesnins 1 1FE| oo 2,954,980 |..... 92496 | ..coovvnnen 2,774,880 | ...covvoneee. 3,000,000 2,962,405 4,209 06/22/2017. | 10/01/2026.
46647P  AY 2 | JP MORGAN CHASE BANK.......ccooiirrrimeiiiinerieriseesssissessesssssssessssssssessnnes | eennens | oo [ veverneenns | vevens 1FE| .. ...1,000,000 |...100.795 ..1,007,957 .1,000,000 ...1,000,000 .2,906 11/28/2018. | 12/05/2024.
485260 BL 6 |KANSAS GAS & ELEC CO....covvvivvriiireriiinireieissiesessssisessssssssssssensennssenss | aoneene | oo [ cverinnnnes | veve 1FE| .. ..1,176,080 |...101.480 ..1,014,800 .1,000,000 ..1,011,190 (23,857) e 2,978 01/13/2011. | 06/15/2019.
49327M 2T 0 [KEYBANK NATIONAL ASS.....ccomiririierirminineriesssessesssssesssssssssssssesssensnse | seenee | oo | evvverinnens | ovees TFE| oo 499,885 |....96.347 | ..o 881,735 | i 500,000 499,914 22 | oovcvecernrinrinns | rerreirennniesieninns 20000 2.300 [1....2.300 [MS..oo | v 3,418 09/07/2017. | 09/14/2022.
49327TM  2U 7 |KEYBANK NATIONAL ASS.......cooiiierniiniinrierininesenissiessnsnssssssenssisssessennns. | eoveene | oo [ vevvnnnens | veve 1FE| .. ..492,970 ....500,000 493,195 225 5,344 11/07/2018. | 03/07/2023.
50077L  AD 8 | KRAFT HEINZ FOODS CO.......oevuemrrmirieririeiiniseinesisssiensesissessssesssesnens. | eoeneee | oo | conrennens 1| s 2FE ..995,620 .1,000,000 996,637 .398 .2,500 05/10/2016. | 06/01/2026.
501044 CZ 2 |KROGER CO LS... 999,680 .1,000,000 999,863 46 4,917 10/21/2014. | 11/01/2021.
501044 DE 8 |KROGER CO .1,250,000 1,170,457 8,707 02/16/2017. | 10/15/2026.
534187 BB 4 |LINCOLN NATL CORP IND ...103.290 .1,000,000 ...1,001,087 (403) 06/22/2011. | 06/24/2021.
539830 AT 6 |LOCKHEED MARTIN CORP ...101.205 .1,000,000 999,044 1,054 11/13/2009. | 11/15/2019.
548661 CQ 8 |LOWES COSINC ...100.968 999,716 .209 04/12/2010. | 04/15/2020.
548661 CV 7 |LOWES COSINC ...101.012 999,759 78 11/16/2011. | 11/15/2021.
55616X AF 4 [MACYS RETAILHLDGS INC........ccccovrvirnrrnirreineineiinrnerensnissessnsssssssssnsensssnse | eonene oo [eveivsee | e 2FE | e 495,945 | L 99.024 498,596 426 01/10/2012. | 01/15/2022.
574599 BH 8 |MASCO CORP ...106.039 380,000 03/05/2012. | 03/15/2022.
574599 BJ 4 |MASCO CORP ...100.357 424,506 16 11/06/2018. | 04/01/2025.
57629W CF 5 | MASSMUTUAL GLOBAL FUNDING..........ccocommrirmrrerirnnisecisssinnssesssesssssnssnsens | eviiene | oo [ evvsneenies | conid TFE | it 349,573 | ... 98.010 349,751 140 09/19/2017. | 09/22/2020.
58013M EY 6 |MCDONALDS CORP MED T. 1,533,795 |..... 98.227 ...1,527,651 (3,400) 02/23/2017. | 01/30/2026.
58933Y AR 6 [MERCK & COINC NEW.....ccoviiiiiieiiriniiiieiiesiesissiiesissssessssissssessennes | coniene 998,350 |..... 96.861 .1,000,000 998,939 157 02/05/2015. | 02/10/2025.
59156R  BH 0 [ METLIFE INC....coiiiuiieiiieereeisee et sss sttt LS... 1,999,840 |...100.753 | ....ccocvvnee 2,015,060 | ..ooovveneeenn 2,000,000 | ..oovcreneces 1,999,909 15 04/07/2014. | 04/10/2024.
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59156R  BM 9 [ METLIFE INC....coiiiuiiierieiieeiseieesessee st ssssssssssenssssessssssssssssssnssnsens. | cvsees e | e TFE | 506,215 |.....95.899 | i 479,495 | i 500,000 505,201 (762) | oververerrrrines [ ereeirneriseiineriens [ 200.3.000 | oo, 2.810 08/25/2017. | 03/01/2025.
59217G  AX 7 |MET LIFE GLOB FUNDING INC.......ccocvivrerrririrrrines I e ....2,000,000 | ..cocovvenee 1,999,553 A03 | e e 000 3.000 [ 3.000 01/03/2013. | 01/10/2023.
59217G  CK 3 |MET LIFE GLOB FUNDING L...ovvrviririrerieisersieisssisessesssissssessssssssssssesssssens | evvenes e 500,000 499,126 | .ovooveervrrnerens | eerrerrerinennne88 [ s | e | 200.3.000 i 3.020 09/12/2017. | 09/19/2027.
59562V AY 3 |BERKSHIRE HATHAWAY ENERGY......ccoccovimrrmrvervnnirerniseeinssesnsenisnnens | eoveeee oo [ IFE 1,003,500 |...101.477 | ..............1,014,770 | ..............1,000,000 | ............. 1,003,416 [ ..coovveererrcirerines ceveernrnereene(88) | s [ [0 3750 | 3.670 11/08/2018. | 11/15/2023.
60920L AC 8 | MONDELEX INTL HLDINGS NE 2,451,857 | oo | v 18,187 [ s | e | 2000 2.000 e 2.710 11/29/2016. | 10/28/2021.
617446 8D 4 |MORGAN STANLEY 2,537,760 | .oooovveerencenerinnns | o8 [ | e | 200.3.000 oo 3.000 01/31/2017. | 02/07/2024.
61744Y  AH 1 |MORGAN STANLEY. 998,555 | ...ovcvireriririnniens | errenrineneen02 | s e [ 00002750 [ 2.790 05/16/2017. | 05/19/2022.
61744Y AP 3 [MORGAN STANELY. AT4,072 | oo | e 272 | | e | o3 772 | s 4.410 11/14/2018. | 01/24/2029.
61746B  DJ 2 [MORGAN STANLEY.......ccoirvririireririrenniserisnineennsisesessssissssssssenssssessessssssesins | woneene | oo [ovevneines | v IFE | 11,010,040 .....99.875 | .................998,750 | ..............1,000,000 | ............. 1,004,621 (1,014) | oo | e | 00003750 | oec 3620 |FA......| oo 13125 | i 37,500 | 02/27/2013. | 02/25/2023.
61746B  DQ 6 | MORGAN STANLEY. . 2,636,509 2,232 [ oo | e |00 3875 | 3.980 102,688 | 04/23/2014. | 04/29/2024.
61746B  ED 4 |MORGAN STANLEY........coovrmiimrrirrinerierinsisseessssissnsssiessssessssesenssessssssnsnsns | soveene | oo | evvvernnens | o IFE | v 1,243,613 1.....97.638 | ..............1,220,475 | ..............1,250,000 | ............. 1,246,219 1287 [ e | v [ 00.2.625 | o, 2.730 11/114/2016. | 11/17/2021.
61747Y CG 8 |MORGAN STANLEY. 999,884 305 | oo | e | e 12300 [ 7.330 05/08/2009. | 05/13/2019.
61761 VL 0 | MORGAN STANLEY 2,447,334 A04 | e e |20 3700 [ 3.720 10/20/2014. | 10/23/2024.
637432 NG 6 |NATIONAL RURAL UTIL COOP e 998,292 220 [ | e [ 000 3.250 [ 3.270 10/20/2015. | 11/01/2025.
63946B  AD 2 [NBC UNIVERSAL INC......ccotiuiriiririeiieiisieriesiesessessesssssssessessssessenssssssnes | coveene e ,996,900 |...102.667 | ..............2,053,340 | ..............2,000,000 | ............. 1,999,491 361 | e e [0 5.150 [ 5.170 04/27/2010. | 04/30/2020.
653640 AK 2 | NIAGARA MOHAWK PWR CORP v [ . 999,990 |...100.585 999,991 1 [ | e | 00,3508 | ... 3.500 09/23/2014. | 10/01/2024.
65364U AL 0 |NIAGARA MOHAWK PWR CORP SOV e .999,990 |...103.418 999,992 2 | [ [0 4278 | 4.270 11/29/2018. | 12/15/2028.
654740  AH 2 | NISSAN MTR ACCEP CORP.......cetvumrvierierieirerssssisesiessseessessssssssssessesens. | soneens e .999,530 |..... 99.808 999,983 98 | oo | e | 00000 2.350 | e 2.360 02/25/2014. | 03/04/2019.
655844 BJ 6 |NORFOLK SOUTHERN CORP........cccrirviriireririsiesieisersiessssssensssisssessnens | svvees e .989,370 |..... 99.396 996,197 1,005 [ i [ [ 02.3.000 | e, 3.120 03/12/2012. | 04/01/2022.
655844 BT 4 |NORFOLK SOUTHERN COR........ceouumruirimrimieierinirienisesissesessssssssessenssesesns | soneees e .998,470 |..... 96.032 998,681 35 | s e |00 3150 [ 3.160 05/22/2017. | 06/01/2027.
664397 AK 2 |EVERSOURCE ENERGY. [SSTUTURIRIRIN IO [P I 1] 2FE| o 1,930,280 |..... 97.674 | .............1,953,480 | ..............2,000,000 | ............. 1,961,679 8,104 | oo [ e [ 2002.800 | e 3.270 12/03/2014. | 05/01/2023.
665501  AJ 1 |NORTHERN NAT GAS CO ..102.031 | ..............2,040,620 | ..............2,000,000 | ............. 1,999,911 34 | s e [ 4250 [ 4.250 04/15/2011. | 06/01/2021.
665859 AM 6 |NORTHERN TR CORP ...100.784 999,958 15 [ [ [ 00.3.375 |, 3.370 08/17/2011. | 08/23/2021.
665859 AN 4 |NORTHERN TRUST CORP.........ccceevmmirmerrmriniinnrinniseriinninensssssissienninnns. | Bt | oo | vviiveiins | et IFE | iiinei.498,585 | ... 97.265 499,453 J44 i e [0 2,375 [ 2.400 07/30/2012. | 08/02/2022.
674599 CH 6 | OCCIDENTAL PETE CORP........cccovvrmirirerineerinisererisnsnensssessensssssssssessnenss. | eoneenn | oo | cvevverensd | e IFE [ i 486,195 | .. 97.981 486,467 272 | e e | 000 3.400 | 3.820 10/30/2018. | 04/15/2026.
68233)  AZ 7 |ONCOR ELEC DELIVERY.......ccooomirimrinrirneiinnsinniieriesenenssssissnssessessssessssnenns | vnnen | oo | oeevvennees | et IFE | ii000.2,044,342 | ... 97.506 2,046,283 B34 | e 202,950 [ 2.980 03/19/2015. | 04/01/2025.
68233) BE 3 |ONCOR ELEC DELIVERY. . 101.242 297,233 29 | oo e [0 3700 | 3.810 11/14/2018. | 11/15/2028.
693304 AU 1 |PECO ENERGY CO....cooourimirrineiieeiesiseissessssssessessss s ssssssssssesssassssesns e 1,999,440 |..... 96.372 | .............1,927,440 | ..............2,000,000 | ............. 1,999,689 A1 e e [ 1700 [ 1.700 R 09/14/2016. | 09/15/2021.
693476  BL 6 | PNC FUNDING CORP. 101.843 499,477 306 | e | e | 4375 [ 4.440 FA.....| ... 8,507 | .. 21,875 | 08/04/2010. | 08/11/2020.
69353R DD 7 |PNCBK N APITTSBURGH PA........ccooomirirrinrrnnirnerireensnissenersssssnensensnsenns | evvvene | o [evvseinnen | et IFE ] 1,495,320 | ..... 99.650 | .............1,494,750 | ..............1,500,000 | ............. 1,499,509 961 | s e 0000 2.250 [ 2.310 | Jdone | o 16,781 | 33,750 | 06/17/2014. | 07/02/2019.
69353R  FC 7 [PNCBK N APITTSBURG.......cocrirviiirerniinsinnieinnneienssiesenssessssssssssssnnenss | ovvnee | oo | vevverenee ] | el IFE | 01,997,740 | ... 98.449 | .............1,968,980 | .............2,000,000 | ............. 1,998,941 TAT | e 002,000 | 2.030 05/16/2017. | 05/19/2020.
69353R  FL 7 |PNCBKNAPITTSBURG ...100.198 497,319 A04 | e e [ 000 3.500 [ 3.630 10/31/2018. | 06/08/2023.
69362B AW 2 |PSEG POWER ...102.661 999,318 B00 | e | e |00 5.125 [ 5.180 03/29/2010. | 04/15/2020.
695114 CM 8 | PACIFICORP ...101.579 2,548,700 495 | e 000 3.850 [ 3.870 05/09/2011. | 06/15/2021.
701094  AJ 3 | PARKER HANNIFIN CORP........covceirrierrerierirnrerneesssisensesiessssessssissssnsnsens | evneeen | oo | ovevvereine | eeen IFE | i 378,652 | .o 95.810 378,944 292 | e | e | 000 3.250 [ 4.010 11/09/2018. | 03/01/2027.
70109H AL 9 | PARKER-HANNIFIN CORP.......cccoovrirmririiininirennsiererssienssssensenssensssssessensenes | ovvnee | oo | veverenees ] | il IFE | 02,997,800 | ... 98.860 998,618 209 | e 200 3.300 [ 3.320 11/18/2014. | 11/21/2024.
713448 BN 7 |PEPSICO INC 101.819 | ..............2,036,380 | ..............2,000,000 | ............. 1,999,157 TT6 | e e | 4500 | 4.540 ..90,000 |01/11/2010. | 01/15/2020.
713448  CT 3 |PEPSICO INC......otviiierinrincieeiseiserissinesssssssissesssssssssesssssssessssssssssenses | vnnens | oo | oveveenensd | e IFE | 1,848,989 | ... 96.085 1,850,158 [ ..oucevererrrerieeins [ eevreeieeienens (26) [ v [ e [ 202,750 | e, 2.740 50,875 | 09/12/2017. | 04/30/2025.
713448 DC 9 |PEPSICO INC.......coooiriririimriniireninriseiveninssienisnisssiessssssssensssssssssesssssseenss | Bt | vo | oo | et IFE | 1i000.998,920 | ... 98.760 999,601 217 [ | e [ 002,150 [ 2.170 10/08/2015. | 10/14/2020.
718546 AR 5 | PHILLIPS 66 PARTNERS.......cccovcunerirrineieriseiserisnssessensssessenssssssssessesens | woneenn | oo | overvenensd | e 2FE | 288,625 | ... 96.840 | .... 300,000 288,697 AT2 [ | e [ 003,900 oo 4.400 10/30/2018. | 03/15/2028.
72650R  BD 3 | PLAINS ALL AMERN PIP.......ccocviiiiinririiirniiernnincinsnsienenisensnsessenssienienes | ovvnee | oo | veverenees ] | ceiiFE | . 243,513 | L0 97.840 | oovvvrreenn. 244,600 | oo 250,000 243,708 96 [ | e | 000 3.850 | 4430 |AO..... | cooreeeeini2,032 | i 10/31/2018. | 10/15/2023.
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72650R  BF 8 | PLAINS ALL AMERN PIP........ccomiirriiimeriesineerenississesssssssessessssssssnsssssnsns | cviees 1] i 2FE | i 748,815 | 95.281 749,294 07 | e e | 0000 3.600 [ nac 3.610 09/02/2014. | 11/01/2024.
T4005P  AY 0 [PRAXAIRINC.....ooiiiiiriiirieiieisis e sesssssssesssnnns | sresene e 102.308 998,852 A8 | e e | 4050 [ 4.100 03/01/2011. | 03/15/2021.
74005P BN 3 [PRAXAIRINC....coooiiiiriiierieriesieesssssse s sesssnsssssessenes | soveone e AFE 1,992,340 94.743 | .............1,894,860 | ..............2,000,000 | ............. 1,995,091 T32 | e e | 0000 2.650 [ e 2.690 01/29/2015. | 02/05/2025.
740189 AL 9 | PRECISION CASTPARTS CORP.......cooomiiirireiineiieiiesiieeissessssisssissssssssesens | coeeees || AFE 1,500,240 98.879 | .............1,483,185 | ..............1,500,000 | ............. 1,500,084 | ...ocoovvenrireerienins [ e, (56) [ oovererrreieeiens [ e [ 00:2.250 | o, 2.240 09/16/2015. | 06/15/2020.
755111 BR 1 |RAYTHEON CO. ...101.493 999,697 258 | s e | 4400 | 4.420 11/12/2009. | 02/15/2020.
760759 AH 3 |REPUBLIC SERVICES INC ...102.054 500,000 499,990 8 | oo [ [ 005,000 | 5.000 03/01/2010. | 03/01/2020.
760759 AM 2 |REPUBLIC SVCS INC. ...104.673 ...1,000,000 | ...ocovvenee 1,037,513 (1,137) | o | e | o750 e 3.810 11/07/2018. | 05/15/2023.
760759 AR 1 |REPUBLIC SVCS INC.....ccovevieriiecrririserierirnsesneesssisenssssssssssenssnissssssssens | eoneenn | oo | cveveverens | e 2FE | i 496,625 | ... 94.529 500,000 497,130 837 | e e | 0000 2.900 [ 2.980 06/23/2017. | 07/01/2026.
760761 AD 8 |REPUBLIC SVCS INC. 105.924 500,000 499,988 A | e | 205,250 [ 5.250 11/18/2009. | 11/15/2021.
806851 AE 1 |SCHLUMBERGER HLDGS C . W2FE| 994,350 | ... 99.572 1,000,000 994,590 240 | e e |00 3.625 [ 3.770 10/31/2018. | 12/21/2022.
806854 AB 1 | SCHLUMBERGER INVT SA.......coooiiiiiimriieiieineisssiesssessesissessssssssssssnenes e . ...100.276 499,513 A70 3.330 09/07/2011. | 09/14/2021.
806854 AH 8 | SCHLUMBERGER INVT SA... LS [ v | 1FE ...100.534 2,013,891 (2,566) | ...overrerriirnie | cerirerieeinnriennins | 0003650 | oec 3.490 08/27/2015. | 12/01/2023.
822582 AM 4 | SHELL INTERNATIONAL. ......vvviiririimrieininenienssesssssesessssssessesssssesssessssssens | soneees ..101.729 999,304 B38| s e | 4375 [ 4430 [MS......| oo 11,667 | oo 43,750 |03/18/2010. | 03/25/2020.
822582 AS 1 | SHELL INTERNATIONAL.......coviriiirinrierniineienineiennsissienssenssssssensessssesennnss | sevens | oo | evvvevnninns | eoend IFE | viii00.2,642,852 | ... 97.536 2,661,068 8,753 | oo [ v [ 00002375 [ 2,740 |FA.....| v 23,113 | e 64,006 | 11/18/2016. | 08/21/2022.
82620K AE 3 |SIEMENS FINANCIER [ e | e IFE] 1,994,920 ... 98.128 | oo +..2,000,000 | ..cooovrvenee 1,996,559 AT5 | e e | 0000 3.250 [ 3.280 |[MN......| coverrrne 6,139 | .......... 65,000 | 05/18/2015. | 05/27/2025.
828807 CF 2 | SIMON PPTY GROUP LP.......cooniiiiitiieiieriieeiseseissssessseessssesssssssssssssenes | coeeees [ [ 1 1FE 2102129 [ 255,323 | 250,000 249,760 A04 | e e | 08375 [ 4420 (MS......| cooven. 3,646 | ....c..... 10,938 | 08/09/2010. | 03/01/2021.
828807 CS 4 |SIMON PPTY GROUP LP......ccoviiiieiiiciniieienseieeiesisessissssssssessesssseessesens | svveees [ PO [ IOV 1FE| .............1,646,766 |..... 97.908 ....1,650,000 | ..oovvrrene 1,648,037 .304 3.390 |AO...... 09/03/2014. | 10/01/2024.
828807 CY 1 |SIMON PROPERTY GROUP LP......ccoiririrrirenineinerinsessesseesessssesessssssnens. | woneens [ (SRR [ IO 1FE| ... 249,343 | ... 95.543 250,000 249,463 59 | e | e | 000003250 | i 3.280 |MN...... 11/15/2016. | 11/30/2026.
828807 DB 0 |SIMON PROPERTY GROUP LP........ooiiiiireieriiierinissisienssnssiensssiessenes | evveees [ RO [ IOV 1FE| oo 758,565 | ... 97.312 750,000 756,287 (1,726) | oo e [ 000 2.625 | 2.370 |JD....... 08/28/2017. | 06/15/2022.
842434  CM 2 | SOUTHERN CALIF GAS C....oovvvrmrvrrirriririeiinnssiessesisssesesssssssessessssssssssenes | oneees U (SRR [ IO 1FE| ......c........996,340 |..... 99.354 | .... . ....1,000,000 997,775 350 | s | e 0003150 [ 3.190 |MS...... 09/08/2014. | 09/15/2024.
84756N AD 1 | SPECTRA ENERGY PARTN (RSO0 IV I 1] 2FE 102,873 | oo 2,571,825 | coovvvonne. 2,500,000 | . 2,577,372 | oo | i (13,092) [ oo | e [ 750 | 4.080 |MS...... 03/24/2014. | 03/15/2024.
84756N  AH 2 | SPECTRAENERGY PARTN.....ccoviiimriiiiiriiniieiiesinssiesissisesiesssesssenseninns | cvvens U [SSPOROOON [ IO 2FE| ... 604,722 82T | e | 0003375 [ 4.440 (AO...... 10/29/2018. | 10/15/2026.
857477  AG 8 | STATE STR CORP.....oeviriereiiterieniesesseesssissesse s ssesssesssninns | sreens e 1FE]| ............1,494,825 |...102.680 | ..............1,540,200 | ..............1,500,000 | ............. 1,498,671 B8 | e e | 375 [ 4410 [MS...... 03/02/2011. | 03/07/2021.
857477 AN 3 | STATE STR CORP.....ccviriririiriiernnieierssiseesie et ssssssnsns | avvees e 1FE| ... 414,165 283 | e e 0000 3.300 [ 3.780 10/30/2018. | 12/16/2024.
857477  BC 6 | STATE STR CORP.....oevtiereiririerienieeesseessessess st ssesssesssninns | soeees e 1FE]| .... 500,000 | ..ooveeermerierineens [ [ | e [ 003776 |, 3.770 11/28/2018. | 12/03/2024.
871829  AZ 0 |SYSCO CORP.....ccooivrrriierriscierierseissireresiseeessssissesisenssssssensssisesessssnssnns | sevens | oo | evennineened [ e 2FE| .............1,515,499 |....97.700 | ..............1,470,385 | ..............1,505,000 | ............. 1,513,309 (1,075) | oo | e | 2003750 | e 3.650 11/22/2016. | 10/01/2025.
871829  BC 0 |SYSCO CORP.....coovericrirerriisrreriesiesessssisssieniessesessssssssssessessssssssssnnnes | eoenene | oo | coevernens 1| s 2FE 283,355 323 | e e 000 3.300 [ 4.160 10/30/2018. | 07/15/2026.
871829 BF 3 |SYSCO CORP. U USROS [ IV 2FE| ... 506,580 (662) | ..vvveeereerrrinns [ e [ 000.3.250 | oo, 3.070 | W....... ...7,493 09/06/2017. | 07/15/2027.
88579Y AR 2 [BM GO | i e 1FE| .... 997,331 360 [ s | e [ 003,000 [ 3.040 |FA.....| oo 12,000 08/04/2015. | 08/07/2025.
887317 AK 1 | TIME WARNER INC. ...102.573 997,165 1,168 [ oo [ e [ 750 | s 4.880 [MS......| oo 12,139 03/30/2011. | 03/29/2021.
887320 AS 7 |TIME WARNER CABLE INC ..101.128 999,767 894 | e 0008250 [ 8.340 03/23/2009. | 04/01/2019.
89236T CF 0 | TOYOTAMOTOR CREDIT CORP.......ccccovvviriririrrisriierinseienisenisssesssssesinenes | convene | oo | evvveeveene | e TFE | iii00000...999,250 | ... 98.782 999,813 AB3 | e e |00 2150 [ 2.160 03/09/2015. | 03/12/2020.
89236T DP 7 |TOYOTAMOTOR CREDIT......cccosiimeinrinerinerirneeneernseisensssisssssenssssesesesssnnees | LS [ | wevnviinn [ it IFE | i, 507,700 |0 98.592 505,227 (1,650) [ cvvvverrereernnis | eerrrerirseineniinnins | 0002600 | e 2.240 06/23/2017. | 01/11/2022.
90131H AE 5 |21ST CENTY FOX AMER ..101.037 | ..............1,262,963 | ..............1,250,000 | ............. 1,244,343 873 [ | e [ 003700 [ 3.780 08/11/2015. | 09/15/2024.
90131H AQ 8 |21ST CENTURY FOX AMRICA ..102.717 2,246,346 1,605 | .o v [ 24500 | 4.580 02/09/2011. | 02/15/2021.
904764 AM 9 |UNILEVER CAP CORP.. ..102.575 | ..............2,051,500 | ..............2,000,000 | ............. 1,998,323 TA5 | e 4250 | 4.290 02/07/2011. | 02/10/2021.
907818 DG 0 | UNION PAC CORP.... ...101.668 998,892 B00 | s | e | 4000 [ 4.050 07/28/2010. | 02/01/2021.
907818 DM 7 |UNION PACIFIC CORP........osterrrirrrcrierincirsnninseesensesiseessssisssesssssssssesssensns | onsens | oo | overveenens | e IFE | 002,999,430 | ... 98.228 999,755 56 | cvoerereeereninnins | eerrerineiesninneins | 00000 2.950 | e 2.950 06/06/2012. | 01/15/2023.
907818  ED 6 |UNION PACIFIC CORP........ccoecvmrinrrvcrirerinriiniiniiseierinesssssississesissisnsssenies | wonneee | oo | cverivenens | et IFE | 101,019,560 | ... 97.065 ....1,000,000 | ..ovvvrrene 1,013,861 (1,865) | ..voverrerreirnis | cerirerinriinricsnins | 000003250 | e 3.010 10/26/2015. | 08/15/2025.
907818  EH 7 |UNION PACIFIC CORP........osterirenerrcrierincessninerneriesssensssnisssnssensssssesssensns | eoneen | oo | overvenensd | e IFE [ ciiii...982,510 | ..o 93.463 | .... ....1,000,000 985,704 1,765 [ v [ e [ 002,750 | e, 2.970 02/27/2017. | 03/01/2026.
907818 EY 0 | UNION PACIFIC CORP 2100125 | 425,531 | oo 425,000 418,831 A21 [ | e | 200.3.950 | 4130 |MS..o| i 9,466 | e 10/31/2018. | 09/10/2028.
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91159H  HA 1 |U SBANCORP MTNS BK ENT....cooiiiiirieririseriesiesesnensssissensssssssssensesenne | eevsees | oo [ veverneens 1 1FE| oo 1,494,285 |...102.336 | ..............1,535,040 | ..............1,500,000 | ............. 1,498,408 B19 | oo e | 4125 | 4.170 05/19/2011. | 05/24/2021.
91159H HN 3 | U SBANCORP MTNS BK......cooovrvrrierniireinrincinsenniennsnesenssseesssnssssssnsssenns | vvnne | oo | vevverenees | il IFE | iiiinne..899,630 | ... 91.199 901,487 1,857 3.890 10/31/2018. | 07/22/2026.
91159H  HP 8 |U S BANCORP MTNS BK.......ccooiverrrieeerinnnneeieniseessrssssssnsensssesensssssnee | evvvene | oo [eonseinsen 1| et TFE | 03,144,582 | ... 98.314 3,146,596 1,053 [ v [ e [ 002,625 | o, 2.660 01/19/2017. | 01/24/2022.
91159H HU 7 |U S BANCORP MTNS BK ..102.101 | ..............1,631,518 | ..............1,500,000 | ............. 1,498,655 20 | e [0 3.950 | 3.960 11/13/2018. | 11/17/2025.
913017 BR 9 |UNITED TECHNOLOGIES CORP ...101.484 999,248 B85 | s e | 4500 | 4.560 02/23/2010. | 04/15/2020.
913017 BV 0 |UNITED TECHNOLOGIES CORP.........ccoeerrrererinrinenierirseesseisensessssenssneseens | evneenn | oo | oveveeriine | eeeeni2FE [ 1,000,920 | ... 97.998 | .................979,980 | ..............1,000,000 | ............. 1,000,420 (118) | oevereeereerenninns [ [ 203.100 | e, 3.080 02/10/2014. | 06/01/2022.
913017 CH 0 |UNITED TECHNOLOGIES CORP........cccovvrermrrermrnnirnninerssissennisenssnnenseninnenns | LSt | oo [ | it 2FE | 2,345,277 | ... 90.260 2,346,197 A3 [ | e [ 002,650 [ 2.670 10/27/2016. | 11/01/2026.
92343V BY 9 |VERIZON COMMUNICATIONS IN ...102.252 999,072 I LS UURRTORRURORIURS DUVSTOSPPRRPIORPORRON DUOVOR: 0 L2 | I OO 4.170 03/10/2014. | 03/15/2024.
92343V DY 7 |VERIZON COMMUNICATIO ...100.304 500,000 497,684 49 | i | e | 8125 | L 4.190 10/26/2018. | 03/16/2027.
925524 BG4 |VIACOM INC ...101.815 1,250,000 | ...cooceveeee 1,244,604 2,314 [ | e | 004500 | 4.710 02/14/2011. | 03/01/2021.
92553P  AJ 1 [VIACOM INC NEW. ...100.663 497,228 BB | oo [ e | 0000 3.875 [ 4.070 12/07/2011. | 12/15/2021.
92553P  AX 0 |VIACOM INC NEW. cernnnnnnn 308,487 [ 98.195 309,569 281 | e e |00 3.875 [ 3.970 03/04/2014. | 04/01/2024.
927804 FS 8 | VIRGINIA ELEC & PWR CO....covvvuiririrrieersrinerierieseeesssssssnsessessssessnnes | eonneen | oo | cvnverneens | i 1FE| .....c....... 1,974,260 |..... 97.400 | ..............1,948,000 | ..............2,000,000 | ............. 1,982,173 2,480 3.250 09/15/2015. | 05/15/2025.
92857TW  BK 5 | VDAFONE GROUP PLC........cooiiiiiiniiieitneine it ssssssnas LS... reenenenn 1,395,597 [ 97.249 | .............1,385,798 | ..............1,425,000 | ............. 1,396,483 886 | oo e | 08375 [ 4.630 10/19/2018. | 05/30/2028.
931142 DP 5 |WAL-MART STORES INC.......ceoovrurririrreriereneersnissnserienssesssnssssssesssessnes | eonneee | oo | converneens | s 1FE| ... ...100.356 . 3,048,212 (8,327) | cvvveververcervnis | verirerirneeneriisnins | 000:3.300 oo 2.960 02/15/2017. | 04/22/2024.
931142 EE 9 |WALMART INC....otiiviiiiiierieeiieiiseiseisesies s ssesssscsssssssssesssnns | connees | oo | vevereeens 1 1FE ...101.636 1,000,000 986,224 234 | e e | 2003700 [ 3.870 10/31/2018. | 06/26/2028.
94106L AZ 2 |WASTE MGMT INC DEL.... ...100.018 ....2,000,000 | ..cocovvenee 1,997,087 484 3.530 05/05/2014. | 05/15/2024.
94106L BE 8 |WASTE MGMT INC DEL.... cevenennnnn 196,382 [ 95.473 850,000 797,037 655 3.990 11/09/2018. | 11/15/2027.
94974B  EV 8 |WELLS FARGO CO MTN BE........oeriiiiieriniiniinisississieissssesensssiesssssessnnns | winnene 1FE| ... 102.431 . 2,569,741 (29,811) | ovvvveveveneiies | ceveirenniisnniiennns [ 004,600 | i 3.270 05/10/2017. | 04/01/2021.
94974B  GA 2 |WELLS FARGO CO MTN Bu...ccovvurrirrirriniiierieriesesensssssesssessessesssssssssssees | coveene 1FE| .............1,645,545 | ..... 96.801 | .............1,697,217 | ..............1,650,000 | ............. 1,647,287 426 3.330 09/02/2014. | 09/09/2024.
94974B GH 7 |WELLS FARGO COMTNB.....ccccovvrinneee [SSTSTURIRRURIRION UUPIOVIN DU IOPPORIRPIRR IOV 1FE| .o 2,491,650 |..... 94.361 2,494,585 T92 | e e | 2000:3.000 [ 3.030 02/11/2015. | 02/19/2025.
95000L AZ 6 |WELLS FARGO COMMERCIAL MORTGAGE TRUST........cocommrrmerirmreneiiinins [ wveens 1FE| ............6,794,844 | ..... 98.889 6,797,855 3,012 | oo [ [ 0 3,426 [ 4.280 11/20/2018. | 02/15/2026.
95709T AL 4 |WESTAR ENERGY INC....ccosvvimirrerimreneennriseinerisssenensssseseessesssssssesssenssssene | evveene | oo | wvvneenee] [ it IFE | 002,999,990 | ... 96.745 1,000,000 [ ..oocermerrmrererienins [ rererreersnnineinenes e o [ 200:3.250 |, 3.250 11/05/2015. | 12/01/2025.
96949L  AB 1 |WILLIAMS PARTNERS LP........cccoviniirirniiernrnrrsnnninsnnsensnssseensssssssnensenns | svveens | oo | eonsernneee [ een2FE | v 257,793 |0 96.740 256,649 (864) [ oo | erversisereniniens [ 004000 | 3.550 08/28/2017. | 09/15/2025.
96949L  AD 7 |WILLIAMS PARTNERS L.....ovverrrririnerierinreneernsninersnssiensseesssnsssnssssssnssinees. | eoneeen | oo | evevverensd | e 2FE | i 470,340 | .o 94.979 470,839 499 | e e [0 3750 [ 4.590 10/26/2018. | 06/15/2027.
96950F AD 6 |WILLIAMS PARTNERS LP.... 101.976 2,000,126 | ...covereririrrierirens [ e (99) | cvovereerernrineires [ v 0005250 | i 5240 [MS......| e 30,917 | ... 105,000 | 02/04/2010. | 03/15/2020.
96950F AM 6 | WILLIAMS PARTNERS L P.......cecoviiriinirncririneinernninenieniseessssesssnsnnenes | convene | oo | evvvvenen] [ it FE | 0,997,910 [0 99.759 998,808 202 | e | e | 4300 [ 4.320 ..43,000 |02/27/2014. | 03/04/2024.
98389B AT 7 |XCEL ENERGY INC....ccovvenirierineinerrsnsiserierississensssisessssssssssesssssssssssessonss | soveene | oo | eevvnenen [ i 2FE | 1,349,636 | ... 97.693 | .............1,318,856 | ..............1,350,000 | ............. 1,349,757 T2 | v | e | 00002600 e 2.600 11/28/2016. | 03/15/2022.
00206R DW= 9 [AT & TINC..oooiiirierieereeiieniieeiensesesssssisssssessesssssssssssssssessssssssessesssns | evivene | o [evnsvensen T | 00inFE | i 927,944 | ... 94.450 928,000 927,956 7 2.850 05/17/2017. | 05/25/2024.
00889Y  AA 9 |AIMCO REALTY INVESTORS......cccoserierirrerenrsninerierieseneesssnissnssesssssnesnes | veevene | oo [ eovnereneT [ e 1FE]| ................526,000 |..... 96.199 526,000 526,000 2.260 06/21/2017. | 06/26/2024.
01626P AB 2 |ALIMENTATION COUCHE ...100.483 127,281 (1,513) [ oo | e | 0003319 | i 2.070 05/29/2015. | 11/01/2019.
01626P AD 8 |ALIMENTATION COUCHE ...102.189 755,967 (9,394) | cooovverrnrvins | e | 4214 | 2.850 01/14/2015. | 08/21/2020.
03524B  AG 1 |ANHEUSER BUSCH INBEV.......ccovvumerierineernrineirneeineesensseessssissssssssssessssnes | seveene | oo | wvcvnenen | 0t 2FE | 02,629,408 | ... 94.858 2,633,190 2,855 | oo [ e [ 0000 2.600 [ e 2.720 09/06/2017. | 05/15/2024.
037833  CY 4 |APPLE INC......cooiiiinirverieriisnninsisesenissississisesssssesssssississsssssssssenses | wonnne | oo | cverivennee | e IFE [ 1ii00000.2,103,801 | ..o 97.068 . 2,103,143 (509) | .overeverrrirrinns [ [0 2513 | 2.480 09/05/2017. | 08/19/2024.
05590H AQ 0 [BMW CDAINC.......coviririernecirerisnissienisersesseiersnisesenssnssssessenssssssenssnenes | covene | e | severeneee | eoned IFE | 21,936,600 | ... 97.461 | ..............1,9490,220 | ..............2,000,000 | ............. 1,941,423 4,823 | .o [ | 200 1830 | 3.070 10/15/2018. | 06/15/2021.
05590H AR 8 |[BMW CDAINC... 499,929 39 [ e [0 1780 [ 1.780 10/12/2016. | 10/19/2020.
06367X  KF 7 |[BANKMONTREAL QUE........cccooominiiiniiiernreinnierisnssenssiesesnssenssssnsenes | covvee | A Lo | o IFE 1,380,738 .....99.103 | ...............1,368,612 | ..............1,381,000 | ............. 1,380,904 53 | v e [0 2,100 | 2.100 10/01/2015. | 10/06/2020.
06367X VK 4 |BANK OF MONTREAL........cooooimvimrrerreeisesessieesseessessssssssssssssesssssssssssssssinns | ovvieee | oo | cvvveeiinnns | ceei IFE | eiiinne...8,088,127 [.....98.247 | .............7,889,234 | .............8,030,000 | .............8,058,037 | ..ceoovsrrmmrreemrirerics | crrrrerens (12,163) [ .vvveerereneines [ e [ 2. 1.880 | e, 1.720 06/24/2016. | 03/31/2021.
06368A AA 8 | BANK OF MONTREAL . 5,489 | .o [ [ 002,700 [ 3.040 10/01/2018. | 12/09/2026.
06368B  J9 0 [BANK MONTREAL........ccovoveeveerereseeesiseeseesssessssessssessesssssessessssnsssssssnsinsenss | eeenee | oo [ eoneneienes | eoie 1IFE | v 1,096,640 | ... 99.882 ....2,000,000 .395 2.920 07/06/2018. | 06/20/2023.
07813Z  BG 8 |BELL CANADA........coooiiieicineiseiseiisssiessiseiseissesssssssssesssssssesssssssnssnssss | aesvene | oo | evnnnieeT | e 100094 | .o 500,470 | ..coovvrrrnnens 500,000 513,990 (5,072) | cvoevererneiivnns | eerverrsenerinnins | 0003150 | e 2.060 10/17/2016. | 09/29/2021.
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07813Z BT 0 [BELL CANADA........coevirinrrceiriseenssnissninensenssseesenssssssnsensssssssssssssssssseensns | senene | oo | evvverene ] [ e 2AM | i 1,129,736 |..... 99.271 | oo 1,125,733 | oo 1,134,000 | .oooovrrnnee 1,130,795 .386 3.550 3.590 |MS...... 02/24/2016. | 03/02/2026.
07813Z BW 3 |BELL CANADA ...2,585,050 |..... 96.317 | ... 2,492,684 | ... .2,588,000 | . 2,585,914 425 FA...... 02/22/2017. | 02/27/2024.
13509P ER 0 | CANADA HOUSING TRUST 7,398,375 |...100.879 ..7,565,925 .7,500,000 | .. ...7,402,018 3,643 MS...... .1 10/01/2018. | 03/15/2025.
135962 NQ 4 |CIBC ...3,498,845 |....97.501 | .............3,412,535 | ... .3,500,000 | . 3,499,186 .265 MS...... 03/16/2017. | 03/21/2022.
136375 BV 3 | CANADIAN NATL RY CO. 993,390 .1,000,000 997,865 682 11/07/2011. | 12/15/2021.
13638Z DB 8 | CANADIAN NATL RESOURCES 1,999,540 .2,000,000 | .. ...1,999,779 152 . e 05/23/2017. | 06/01/2020.
17039A AF 3 |CHOICE PPTYS REAL ES 485,148 ....460,000 478,680 (2,467) | oo | e | e 4,055 |...... 3.360 |MN...... 04/14/2016. | 11/24/2025.
17039A  AG 1 |CHOICE PPTYS REAL ES 599,000 599,000 599,000 | ..vevveuerererirerereens [ ervrrinninerireninees v | e | v 3.196 |...... 3.190 |MS...... 03/01/2016. | 03/07/2023.
172967 JB 8 | CITIGROUP INC . . . ..2,478,312 2,400,000 | . 2,454,654 | ..o | e (18,072) 3.390 |...... 2.560 |MN...... 09/06/2017. | 11/18/2021.
23384N AV 9 | DAIMLER CANADA FINANCE.........ccovvririmriiiieiinsrieniesinsesssisssiesssesisssess | coiees [P [SSPORRIONN IO TFE| oo 373,895 373,946 21 | s [ [ 1.910 |...... 1.910 |JJ....... 07/05/2016. | 07/08/2021.
29250N AQ 8 |ENBRIDGE INC LSo | | | 2FE ..1,248,950 |....96.851 | .............1,210,638 | ..............1,250,000 | ............. 1,249,241 201 [ s | e [ e 2.900 |...... 2.910 | W....... 06/27/2017. | 07/15/2022.
29250Z AT 5 |ENBRIDGE PIPELINES INC........ccoiviiiiiiinrierieriieinissiiesiesesssssissssiens | coveene . 722,224 J01 e | e | e 3.450 |...... 3.460 |MS...... 09/24/2015. | 09/29/2025.
29251Z  BC 0 [ENBRIDGE INC......cooorvoieiieeiiecieciseisssessis e sssssssanss | onvven . 902,414 (6,591) | cvvvvereerreinenns | cevereerseiserienin | e 3.190 |...... 2.340 | JD....... 06/06/2017. | 12/05/2022.
31430W  AB 0 |FED CAISSES DESUARDINS........coovmviiiiierieieeietessses e ssessssssssesennes | evines [P [PUTNR IOV 1FE| .. . . 2,500,000 2.394 2.390 |FA....... 08/22/2017. | 08/25/2022.
34527A°  BL 3 |FORD CR CDA LTD.....civiirirrireeimeinirienieseseesssessssssesiesssseessssssssssesssesssensss. | ooveene . [ 2FE| .. ....781,000 783,573 (1,862) | cvvvvvercerneinenes | veverneersniserienin | e 2.450 2.200 |MN...... 06/15/2017. | 05/07/2020.
34527A°  BQ 2 [FORD CR CDA LTD.....oiuuiiiriimeirriineiiesiesise s ssesssessssssssssssssssssenens. | onvene [0 (SRR I 2FE| s 1,268,223 |...100.135 | ..cccovvnnce 1,236,667 | ..cocovvvnnc 1,235,000 | .oooovrennee 1,240,938 | ..o [ e (12,992) | 1.cvovvereerrrinns [ e [ e 3.140 |..... 2.060 |JD....... 12/13/2016. | 06/14/2019.
34527A BT 6 |FORD CREDIT CANADA........cooitiirrtirerinisirnsiesssssssesssssesssssssssessssssssssnsesses | wenene [ PO IOV 2FE ...1,059,000 |..... 94.450 ..1,000,226 1,059,000 | .vierrend 1,059,000 [ oo e | v [ [ 2710 |...... 2.710 |FA....... 02/15/2017. | 02/23/2022.
37045Y  AC 8 | GM FINANCIAL CAD........ccouiimrirrireereissiseisesssessesssssisessesssssssensssssssssnnes | snsenne . [ 2FE| .. ...1,957,580 |..... 95.580 | .... 1,911,600 | ..... .2,000,000 | .. 8,532 | oo [ e [ e 2.600 |...... 3.080 |JD....... 09/05/2017. | 06/01/2022.
37638Z BG 8 |GLACIER CREDIT CARD TR...c.ocvviriererieieensieirsninenns I I [ [P IOV TFE| oo 900,000 |..... 99172 | v 892,548 | ...oovvrinnd 900,000 900,000 2.237 2.230 |MS...... 06/18/2015. | 09/20/2020.
38141G VY 7 | GOLDMAN SACHS GROUP INC I I |15 1FE| .. ...2,000,000 |..... 95.996 1,919,920 | ..... .2,000,000 | . 2,000,000 | .ovoeverererrerrniinns [ e e | | 2433 |..... 2430 |AO...... 04/19/2017. | 04/26/2023.
40427TH  TB 9 |HSBC BANK CDAL........coiiiiriiiirinnierssiseie e essessenns | cviees . IO 1FE| .. ..2,057,328 |..... 97.081 | ... ..2,009,577 | ..... .2,070,000 | . 2,060,713 2,520 [ ovveiierierierenns | e [ e 2170 |...... 2.300 |JD....... 08/24/2017. | 06/29/2022.
40427H  TC 7 |HSBC BANK CDA. ...t esssssssensenes | coeees [P [SSTORRIONN IV 1FE| cooei 1,963,200 |..... 97.704 | oo 1,954,080 | .......c...... 2,000,000 | ..oovrerens 1,967,044 3844 | o [ [ 2542 |...... 2.970 | W....... 06/20/2018. | 01/31/2023.
404280 BE 8 |HSBC HOLDINGS PLC.......otuuiiuerierireemseinsisessesisesessesssssssnsesssessssessssins | sovenn [ (ST I 1FE| .. ...1,500,000 |..... 98.599 ..1,478,985 .1,500,000 11,500,000 [ oo [ [ | | v 3.196 |..... 3.190 | Do | e 3,556 47,940 | 11/29/2016. | 12/05/2023.
438121 AN 5 [HONDA CANADA FIN.....cooiviririniiirirmrieinisssiessssssesesssisssesssessssssssesssssssssessnnes. | sonvene . IO 1FE| .. ..1,938,200 |..... 97.832 ..1,956,640 | ..... .2,000,000 ...1,940,982 2,782 10/15/2018. | 03/01/2023.
448055 AM 5 [HUSKY ENERGY INC......ccovvriiriieiiirireenenisssinessessssessessssssssssessessssssssssnns | soveene [ [ 1 2FE | i 275,587 |..... 98.813 275,755 41 10/06/2016. | 03/12/2025.
47788Z  AA 9 [JOHN DEERE FINANCIAL......c.coviiriirniieiinesireeiseeisseesssissssesssesessesssssnsssnns | onven o e | e 1FE| .. ...2,001,500 |...100.522 2,001,443 10/18/2018. | 07/23/2021.
53947Z BT 3 [LOBLAW COS LTD.....oivirrerieiriiiierieriseesseisssnsessenssssssssssssssessessesssenies | covvene . 811,867 |...103.383 732,105 02/27/2015. | 06/18/2020.
539481  AJ 0 |LOBLAW COS LTD....courvurirrereererisssisessessseeeseesssisssssesssesssssssssssssssssseses | oneens ...2,105,029 |...105.644 2,063,097 09/05/2017. | 09/12/2023.
539481 AL 5 |LOBLAW COSLTD..... N 2,009,060 |...101.542 2,008,986 .| 11/29/2018. | 06/10/2024.
75585R  PY 5 |REAL ESTATE ASSET LIGQUIDITY TRUST.....ooiviriierreineereiseierissiserens | evene . 246,849 |..... 99.443 246,851 01/01/2018. | 11/12/2052.
775109 AR 2 |ROGERS COMMUNICATION............. ...4,330,208 |...103.183 . (59,599) 10/01/2018. | 09/29/2020.
775109 BA 8 |ROGERS COMMUNICATIONS 1,506,022 |...102.004 ..1,428,056 (15,202) 08/30/2017. | 03/13/2024.
780086 NK 6 |ROYAL BANK CANADA ...4,040,880 |..... 97.156 ..3,983,396 7,338 06/20/2018. | 12/05/2023.
780086 PX 6 |ROYAL BANK CDA ...2,951,637 |..... 98.171 ..2,945,130 2,956,691 5,050 07/06/2018. | 12/05/2022.
780086 QC 1 |ROYAL BANK CDA 2,984,270 |...100.110 ..3,003,300 . 2,985,267 997 10/01/2018. | 05/01/2023.
78010U SN 8 |ROYAL BK OF CDABD CDS 1,449,449 | ... 99.826 | ... 1,447 477 | .............. 1,450,000 | .......co.co. 1,449,976 114 03/04/2014. | 03/15/2019.
82028K AR 2 [SHAW COMMUNICATIONS 957,576 |...104.804 874,844 (21,767) 01/16/2015. | 12/07/2020.
82028K AX 9 [SHAW COMMUNICATIONS 1,999,420 |...100.485 ...1,999,547 A27 .1 10/30/2018. | 11/02/2023.
86682Z AD 8 |SUN LIFE FINL INC MED TER 280,948 |...104.541 280,293 (102) 08/17/2011. | 08/23/2021.
86721Z AM 1 [SUNCOR ENERGY INC 648,382 |..... 96.400 648,785 .158 09/08/2016. | 09/14/2026.
87971MM AR 4 |TELUS CORP ...2,568,842 | ..... 99.406 2,555,885 (9,731) 08/25/2017. | 04/01/2024.
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891145 T7 9 | TORONTO DOMINION BK ONT.....ovverrerermrinerierirenesseessnesssnsensesssnenssensnee | vneens | oo | svvevsernes | eenen IFE [ i 3,626,161 |...101.280 | ...cccoovuve. 3,544,800 | ...oocvvneens 3,500,000 | .ooorvrees 3,604,284 | ....cooereciirinins | i (16,792) | ..vevvereervrines [ eorerineernenissninens [ v 3.226 |..... 2.640 |JJooirs | i 49,398 | ........ 100,006 | 08/20/2018. | 07/24/2024.
891160 K5 1 |TD BANK ..8,375,920 |..... 97.658 ..8,390,775 | ..... .8,592,000 | . 8,396,637 20,717 10/15/2018. | 03/23/2022.
891160 LV 3 |TDBANK 6,702,298 |..... 95.819 ..6,707,330 .7,000,000 | . 6,731,958 28,169 07/06/2018. | 07/18/2023.
918423 AS 3 |[VWCRCDAINC ...3,504,800 |...100.296 3,504,666 (134) 11/14/2018. | 11/14/2022.
949746 RU 7 |WELLS FARGO & CO 509,000 |..... 98.166 509,000 03/08/2016. | 03/15/2021.
949746 RX 1 |WELLS FARGO & CO 1,292,000 |..... 95.679 ...1,292,000 05/10/2016. | 05/19/2026.
949746  SG 7 |WELLS FARGO & CO. 867,000 |..... 96.123 867,000 10/20/2016. | 10/27/2023.
06738E AN 5 |BARCLAYS BANK PLC ..336,984 |..... 95.193 337,225 241 11/06/2018. | 01/12/2026.
111021 AK 7 |BRITISH TELECOMMUNICATION et | s [0 IS 2FE| .. 999,020 |..... 99.869 | .... . 999,975 .205 . 02/11/2014. | 02/14/2019.
22546Q AP 2 | CREDIT SUISSE NEW YO......comiiiiririieiieniienienisseisssisssiesssenesesesssssssssenens | woneees Do | v 1FE| oo 1,502,780 |..... 98.186 | .ovvvrrene 1,472,790 | .cooovrrenen 1,500,000 | ..cooovvvenee 1,501,997 (313) | v [ [ 000.3.625 [....3.590 | MS...o| o 16,917 | i 54,375 | 08/04/2015. | 09/09/2024.
25156P AV 5 |DEUTSCHE TELEKOM INT FIN....c..eiiiiimeimerinnirnenieseseessiensesessesssssssensns | cevenne Clurveeennd | e 2FE ...2,499,850 |..... 94.524 ..2,363,100 | ..... .2,500,000 | . 2,499,896 21 | s [ s [ 000 2.485 [....2.480 |[MS. | e 17,602 | e 62,125 | 09/13/2016. | 09/19/2023.
25156P  AY 9 |DEUTSCHE TELEKOM INT FIN....cooviviiririiieiiniiierierereisiesiesesenssesesseiens LS. [Df v | 2FE ..2,249,888 |..... 97.858 2,201,805 | ..... .2,250,000 | . 2,249,930 22 | e [ 00002.820 (102,820 | Jducies | 028,553 | i 63,450 | 01/09/2017. | 01/19/2022.
25243Y  AY 5 |DIAGEO CAP PLC.....ccovirreririreisrinsrinenieneseesssnsssnsssssesesssessssssssssessessnsens | soevene | B | wevveevnnne [ o IFE | . 745,913 [...100.288 | ooovvvernrn 752,165 | oo, 750,000 746,021 08 | e | v | 00000 3.500 [1...3.620 [MS.oio | v 7,510 | i 11/13/2018. | 09/18/2023.
404280 BX 6 |HSBC HLDGS PLC . ....500,000 493,415 .100 11/14/2018. | 09/12/2026.
822582 BD 3 | SHELL INTERNATIONAL . D v | e TFE | 971,780 98.603 . 972,420 661 . 10/26/2018. | 05/11/2025.
822582 BT 8 | SHELL INTERNATIONAL......coiituiimiimeiisiiisireeississesssssssessesses s ssssisssniees LS. [D| .o | e IFE| ... 496,810 | ... 95912 | oo 479,560 | oo, 500,000 497,305 323 | e | e | 0000 2.875 102,950 [MNL.oooo | 2,036 | e 14,375 | 06/23/2017. | 05/10/2026.
822582 CB 6 | SHELL INTERNATIONAL. ....ciiiiiiiiiiiiisisssisesensssesesssss st sssssssss s sseensanes LS. D] s .. 102,765 | ... 539,516 | e 525,000 521,002 A4 | | 00003875 [10003.960 [MNLcoo | v 2713 |, 11/07/2018. [ 11/13/2028.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........ccoerevniriinniieisnsciieisiissenas XXX | .......446,355,234 | .......... 452,484,994 | ........ 451,105,261 | .......... 0 (212,190) | .ovevrrcrinns 0 0 ....12,180,404 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
76110W  MB 9 [ RESIDENTIAL ASSET SEC 200........ceierieririiissinisnesenessesssssssnssssnssenessessseeas | ....... ‘ . | ........... 1 | ..... TFM | s 565,114 |...100.163 1,077,107 683,844 | ..o | e 13491 i [ [ 6.980 |...17.020 [MON...| ...........6,265 | .......... 75,456 | 01/31/2003. | 09/25/2031.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.... . 565,114 XXX 1,077,107 | e 683,844 | .....ccoccvn 0. 73,491 | il (L] [ 0 XXX XXX XXX | ..........6,265 | ........ 75,456 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
12592G BD 4 | COMM MORTGAGE TRUST......ccooviririerineerinineiseissssseesenssssssessesssssssensns | sovenne [ (ST I 1FE ..5,923,013 |..102.138 | ..............5,768,312 | ..... 5,647,567 | ..... 5,907,579 (7,540) MON... | ..c.......12,506 | ........ 214,382 | 06/28/2017. | 08/10/2047.
12592P  BE 2 | COMM MORTGAGE TRUST.....coviiiiriiiiirrieisirsiersssssssesssissssesssssssssssenss. | svvnees . o 1FM ..1,008,438 |..... 99.99 | ... 11,000,000 | ..covvenee. 1,007,717 (236) MON... | coorereeen 1,971 | i 33,780 | 11/23/2015. | 12/10/2047.
12593F BD 5 | COMM MORTGAGE TRUST.....coovvirieririieimerieniesereessnisessesssessssesssssssssssns | cevees [P TN I M| s 7,153,590 |...101.333 | ...cccvvnuve. 7,093,310 | oovevirnene 7,000,000 | ..oocverees 7,140,765 (3,733) MON... | e 15,141 | Lo 203,940 | 09/19/2018. | 07/10/2048.
17321 AD 6 |CITIGROUP COMMERCIAL MORTGAGE TRUST.......cccotviririierneiiennicrnnines | v . 5| 1FM| .. ..9,868,171 |...104.517 9,437,885 | ... .9,030,000 | . 9,796,199 (21,939) MON... | .........23,024 | ....... 365,561 | 04/13/2018. | 09/10/2046.
17322A  AD 4 | CITIGROUP COMMERCIAL MORTGAGE TRUST.......covvierirreriririierieniinenes [ woveees [P ST I 1FM| .. ...6,966,040 |...103.054 ..6,853,091 | ... .6,650,000 | ...ccvevee 6,931,968 (8,155) MON... | ..........15,606 | ........ 265,015 | 05/17/2018. | 03/10/2047.
46643T BJ 0 |JPMBB COMMERCIAL MORTGAGE SECURITIES ST O e | e 1FM ...5,047,070 |...100.265 ..5,013,250 .5,000,000 | ....ccccoc.. 5,043,038 (1,377) MON... | cooveeer 7,765 | e 174,715 | 12/22/12015. | 01/15/2048.
61766E BE 4 | MORGAN STANLEY BAML TRUST 2,059,893 |..... 98.625 ..1,972,500 .2,000,000 | . 2,055,832 (1,571) MON... 66,500 | 04/22/2016. | 05/15/2049.
90276T AG 9 |UBS COMMERCIAL MORTGAGE TRUST. ..5,271,133 | ..... 98.238 | ..............5,403,091 | ..... .5,500,000 | . 5,274,313 3,180 MON... 10/31/2018. | 10/15/2027.
90353K AY 5 |UBS COMMERCIAL MORTGAGE TRUST. ...5,149,981 |...104.567 ..5,228,366 | ..... .5,000,000 | . 5,146,710 (3,270) MON... 09/21/2018. | 09/15/2028.
92890K BA 2 |WFRBS COML MTGTR..... N 6,885,607 |...101.728 ..6,583,836 | . .6,472,000 | .. ...6,864,259 (7,845) MON... 07/25/2018. | 09/15/2057.
92938V AQ 8 |WF-RBS COMMERCIAL MORTGAGE TRUST.......ccvtvimirririeriieieriseisnienns . . . ...9,070,609 |...103.517 ..8,980,100 | ... .8,675,000 | . 9,032,662 | ..ooovvrrereirnrinnns | i (10,042) MON... 09/24/2018. | 03/15/2047.
92939F AU 3 |WF-RBS COMMERCIAL MORTGAGE TRUST. ...8,408,762 |...101.631 ..8,130,480 | ... .8,000,000 | . 8,375,461 | ..ovvovvvrveriviicrens | v (11,132) MON... 05/20/2016. | 08/15/2047.
94989A AU 9 |WELLS FARGO COMMERCIAL MORTGAGE TRUST. 7,580,645 |...100.267 ..7,419,758 .7,400,000 7,562,472 (4,871) MON... . 51,970 | 11/24/2015. | 12/15/2047.
94989C AX 9 |WELLS FARGO COMMERCIAL MORTGAGE TRUST ..7,133,849 | ..... 98.327 ..6,882,890 .7,000,000 | .. ...7,120,122 (3,679) MON...| 09,850 | ..o 221,620 | 09/29/2015. | 02/15/2048.
94989K AV 5 | WELLS FARGO COMMERCIAL MORTGAGE TRUST. ...7,898,039 |...101.108 7,871,258 | ... 7,785,000 | ..oovvenees 7,884,769 (3,787) MON... | .........12,584 | ........ 198,732 | 10/31/2018. | 06/15/2048.
94989T AZ 7 |WELLS FARGO COMMERCIAL MORTGAGE TRUST. 2,110,391 |...102.068 ..2,041,360 | . .2,000,000 | . 2,107,137 (2,008) MON... s 76,780 | 04/28/2017. | 09/15/2058.
94989W AS 6 | WELLS FARGO COMMERCIAL MORTGAGE TRUST . . . . ...6,820,767 |...101.112 | .... ..6,689,570 | ..... .6,616,000 | ............. 6,805,800 (5,379) MON...| ..........10,865 | ........ 201,316 | 09/19/2018. | 11/15/2048.
95001M  AF 7 | WELLS FARGO COMMERCIAL MORTGAGE TRUST........covvumrrierirrerenineinns . 5,656,193 | ..... 98.360 | ..oovvrvrne 5,681,274 | ....ccoonne. 5,776,000 | ..cccvvvevs 5,657,470 1,277 MON...| ...cc.......8,864 | ... 83,102 | 06/28/2018. | 07/15/2050.
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3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. ........uuuurrrrreriierimisiisssiissrssensssessmsssesserssssessnsens | eneesans 110,012,191 XXX | s 108,050,291 | ..ccoovve 106,551,567 | ..ccoouee 109,714,273 | oo (U (92,107) | vvvvvrnennnnn0 [ 0 XXX | s 201,976 3,309,981 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00104U AC 2 |AEP TEXAS CTR FDG 2012-3 9,450,682 ..9,473,400 .9,500,000 | . 9,449,875 (1,632) v 234,704 | 11/06/2018. | 03/01/2026.
00110A AE 4 |AEP TEXAS CTR FDG ...1,716,560 ..1,541,344 1,516,563 | ..covvene. 1,594,433 | oo | e (83,969) | ..o [ [20005.306 [......0.200 | e | oeni 40,237 | i 80,473 | 09/30/2015. | 07/01/2020.
02582) HE 3 |AMERICAN EXPRESS CREDIT. ...6,998,703 ..6,901,650 | ..... .7,000,000 2228 | e | [0 1770 1001770 {MONL.. | .. 5,507 | e 123,900 | 04/18/2017. | 11/15/2022.
02582 HL 7 |AMERICAN EXPRESS CREDIT. 8,126,938 ..8,258,292 .8,400,000 26,493 .98,308 | 11/19/2018. | 10/15/2022.
04365T AC 1 |ASCENTIUM EQUIPMENT RECEIVABLE ...2,999,645 3,016,714 | ..... .3,000,000 | . 2,999,662 17 | s [ 0003510 .....3.510 |MON... | .oooe0rn.8,143 | e 13,455 | 10/16/2018. | 04/10/2024.
05522R  CW 6 | BANK OF AMERICA CREDIT CARD TRUST... ...4,998,562 |..... 98.832 ..4,941,600 5,000,000 | ..ooorerecs 4,999,012 2262 [ e [ [ 201,950 ] ......1.960 |MON... | ...........4,333 | ......... 97,500 | 03/23/2017. | 08/15/2022.
05522R  CY 2 |BANK OF AMERICA CREDIT CARD TRUST... ..9,998,621 |..... 99.680 | .... ..9,968,000 ...10,000,000 9,998,970 2349 [ [ 202,700 ]......2.700 {MON... | ..........12,000 | ........ 219,000 | 02/16/2018. | 05/15/2021.
08161C  AE 1 | BENCHMARK MORTGAGE TRUST.......covvimririiriniieriereiesieisesisssiesirenes 3,943,906 |...102.084 | .............. 4,083,363 | ...ooorrennn 4,000,000 3,944,419 2B12 [ e [ 20..3.881 ]......4.200 |MON... | ..........19,841 | .......... 12,940 | 11/06/2018. | 01/15/2028.
09659Q AE 7 |BMW VEH OWNER TR ..3,999,374 |..... 98.427 ..3,937,080 | ..... .4,000,000 ...3,999,463 88 | e | e | 0002510 [.....2.510 [MON... | ..........10,040 | .......... 83,946 | 01/17/2018. | 06/25/2024.
12596E  AD 6 | CHN EQUIPMENT TRUST ..7,825,594 |..101.251 | .... .7,897,626 | ..... .7,800,000 | .. 2 T825541 | e [ e, (53) [ .overrreerrverines [ [ 203,370 | ......3.240 {[MON... | ..........11,683 | .......... 21,905 | 12/07/2018. | 05/15/2024.
12632X AD 0 | CHN EQUIPMENT TRUST 4,317,726 |..... 99.977 | oo 4,318,221 | oo 4,319,214 | ..o 4,318,580 (1,629) | cvovevercererivenn | veverneesseisseiinerns | 0001650 [......1.650 [MON... | ............3,167 | ..ooeee 71,267 | 10/16/2014. | 12/15/2021.
14041N  EV 9 | CAPITAL ONE MULTI-ASSET EXECUTIION TRUST.......ccvverremrrmerinerneirernniens | eveene [ oo [everviies | v 1FE 4499797 ... 98.829 4,447,305 | ..... .4,500,000 26 | .o [ [ 2000.2.080 [......2.080 |[MON... | ......ee....4,160 | ... 93,600 | 05/12/2015. | 03/15/2023.
14041N  FM 8 | CAPITAL ONE MULTI-ASSET EXECUTION TRUST.......cconvvemermmrrnerierirnnenne | vevvee [ oo [ cvverivene [ v 1FE ...6,534,962 |..... 98.943 | ... 6,485,714 | ..... .6,555,000 T e v [ 20002430 ]......2.520 {MON... | ..cc0..e. 7,079 | e 148,048 | 10/19/2018. | 01/15/2025.
15200W  AC 9 | CENTERPOINT ENGY TRANS 20........cccvumrimriieieirerineeesesneniseessessnssisnns | eevee | oo | eevvnseinnns | cvens 1FE| oo 4,999,965 |..... 99.525 | .ovvvrrrne 4,976,250 | ..o 5,000,000 5,000,000 | ..evurvecirerierines | eeerenrinerienenins | e | e | 0003028 [1....3.020 [AO..ii. | oo 31,964 | e 151,410 | 01/11/2012. | 10/15/2025.
161571  FK 5 | CHASE ISSUANCE TRUST.......ceciiimiiriimeieriseesssisissssssssssssessessssssessesssnss | oeenene | o | soerensnnnns | evens 1FE ..6,939,721 |..... 99.196 ..6,943,720 | ..... .7,000,000 | ..oovrene. 6,991,137 [ .ovvvrirvivrreris . . 4916 | ... 110,600 | 09/26/2014. | 08/15/2019.
161571  FQ 2 |CHASES ISSUANCE TR......oviiieririiiierineinessierssiseiesissesesesisesssssssensninsens | veneee | o | cevvenivenee | cvene 1FE| .. ...8,303,322 |..... 97.077 | ... ..8,203,007 | ..... .8,450,000 8,342,452 2,727 MON... | oo 7,805 | e 166,320 | 09/28/2018. | 09/16/2024.
17305 FH 3 |CITIBANK CREDIT CARD ISSUANCE TRUST.......ccovvirermrirrereninerisissinernnineens | vevens | oo | evvneverns | oeees 1FE| s 10,367,578 |...103.752 | ..covveuee 10,375,200 | ............ 10,000,000 | ..cooenee 10,339,153 (28,426) MS.oooo| v 132,550 | ........ 372,000 |02/16/2018. | 09/07/2023.
17305E  FM 2 | CITIBANK CREDIT CARD ISSUANCE TRUST.......coovmiririreerrinericrierereens ...7,050,930 |..... 99.985 ..6,998,950 | ..... .7,000,000 ...7,032,978 (7,147) 12/22/2015. | 01/21/2023.
254683 AY 1 ..4,681.275 |..... 99.360 | ... .4,659,984 | ... 14,690,000 | .. ...4,685,972 1,271 03/30/2015. | 01/18/2022.
254683 CB 9 4,998,897 |..... 98.508 | ..covvrrere 4,925,400 | ...cooovvrenes 5,000,000 | ..ooooverens 4,999,166 ..195 08/07/2017. | 02/15/2023.
254683 CD 5 ...4,805,513 |...100.312 4,834,035 | ..... 4,819,000 | cooocrenees 4,805,813 ...300 10/09/2018. | 08/15/2025.
36254M  AE 8 | GM FINANCIAL SECURITIZED TERM AUTO.......coovvvririirerinriererisissniernnss ..2,749,397 |..... 98.393 | ... ..2,705,808 | ..... .2,750,000 2,749,530 ..107 10/03/2017. | 03/16/2023.
43811B  AD 6 |HONDA AUTO RECEIVABLES OWNER 2,999,750 |..... 98.293 | v 2,948,790 | cooovvrerneens 3,000,000 | . 2,999,809 39 06/20/2017. | 09/15/2023.
43813F AD 5 |HONDA AUTO RECEIVABLES OWNER ..6,549,644 |..... 98.562 ..6,455,811 | ..... .6,550,000 | ............. 6,549,704 55 11/22/2017. | 03/21/2024.
44614D  AD 9 |HUNTINGTON AUTO TRUST. ...5,374,800 |..... 99.007 .5,321,626 | ..... .5,375,000 5,374,876 36 11/28/2016. | 04/15/2022.
47788C AD 4 | JOHN DEERE OWNER TRUST ...5,499,075 |...100.197 ..5,510,835 .5,500,000 ...5,499,192 M7 02/21/2018. | 01/15/2025.
47788M  AD 2 | JOHN DEERE OWNER TRUST 6,999,913 |..... 99.425 ..6,959,750 .7,000,000 ...6,999,947 13 02/23/2016. | 01/15/2023.
50116W AD 7 |KUBOTA CREDIT OWNER TRUST ...3,499,185 |..... 98.644 | ............3,452,540 | ..... .3,500,000 3,499,491 ..130 07/26/2016. | 10/15/2022.
50117N  AD 6 |KUBOTA CREDIT OWNER TRUST ...6,776,255 |..... 97.889 ..6,666,241 | ..... .6,810,000 ..799 11/19/2018. | 03/15/2024.
58772P AE 8 |MERCEDES-BENZ AUTO RECEIVABLES TRUST.. 4,511,461 |..... 99.476 ..4,488,695 4,512,339 (146) 07/15/2015. | 12/15/2021.
58772R  AE 4 |MERCEDES-BENZ AUTO RECEIVABLES TRUST.. ...4,998,960 |...100.443 ..5,022,150 | ..... .5,000,000 56 07/17/2018. | 10/15/2024.
65477W  AD 8 | NISSAN MOTOR ACCEPTANCE ..1,310,837 |..... 99.873 ..1,309,369 11,311,034 (1,173) 12/03/2014. | 03/15/2021.
65478A AE 3 |NISSAN MOTOR ACCEPTANCE 7,658,272 |..... 98.946 ..7,579,264 7,660,000 ...268 10/07/2015. | 02/15/2022.
65479G AE 9 |NISSAN AUTO RECEIVALBES OWER ...5,498,455 |...101.101 ..5,560,555 | ..... .5,500,000 5,498,553 99 07/17/2018. | 12/16/2024.
69363P AC 4 |PUBLIC SERVICE NEW HAMPSHIRE ...1,999,948 |...102.825 ..2,056,500 | ..... .2,000,000 2,000,000 52 05/01/2018. | 02/01/2035.
92869B AE 2 |VOLKSWAGEN AUTO LOAN ENHANCED TRUST.. 4,498,890 |...101.457 ..4,565,592 14,500,000 ...4,498,909 19 11/15/2018. | 02/20/2025.
81378T AE 0 |SECURITIZED TERM AUTO RECEIVABLE.........cccovvniinninirerinnnsninnssssninniinns | eeveeee [ Ao [ i ...6,000,000 |...100.812 ..6,048,750 | ..... .6,000,000 ...6,000,000 10/24/2018. | 06/26/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 204,483,113 XXX ..203,839,131 | .ovvenad 204,518,150 204,443,254 | ..oooivviniinnn0 | e (66,729) | .. XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..........cureirririiiiiiiisii s sensnssseenss | eesesns 766,999,836 XXX ..759,323,519 | .......... 764,631,818 765,946,632 (297,535) | .. ....19,324,060 XXX XXX
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Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR [ Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
Totals
7799999. Total - ISSUET OBlIGAtONS. ........vuuiiieiiesiiieiierii st rasnninns | cenies 1,138,331,776 XXX | e 1,123,376,29 | ....... 1,112,979,994 | ...... 1,128,263437 | ........... 124,935 | ...... (3,466,877) [ ovvoverirrrian (L] 0 XXX XXX XXX | oo 8,349,387 |....27,579,348 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMIES............cv..rveireiiieeieesiesieei s 187,400,249 XXX ..186,974,075 | . .184,011,956 186,842,923 . 477,363) XXX XXX XXX 750,810 | ..... 5,282,631 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMIES. ... it 110,012,191 XXX ..........108,050,291 | .......... 106,551,567 109,714,273 | oo | i (92,107) XXX XXX XXX [ o 201,976 | ..... 3,309,981 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNMHIES.........cuuuriuurirsiriire s 204,483,113 XXX | s 203,839,131 | .. 204,518,150 | ......... 204,443,254 | ..o | (66,729) XXX XXX XXX | s 565,464 | ..... 3,758,219 XXX XXX
8399999, Grand TOtAl - BONGS..........ccuureeecrirciireireeiseie ettt enissssnins | areins 1,640,227,329 XXX 1,622,239,793 ..1,608,061,667 1,629,263,887 (4,103,076) XXX XXX XXX | ... 9,867,637 |....39,930,179 XXX XXX
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1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 (4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
nation
and
Current Year's Admini
F Rate per Unrealized Other-Than- Total Foreign | strative
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Symbol /
ei| Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B./ACV. Change in Market Date
CUSIP Identification Description Code [gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion | Recognized (15+16-17) B./A.C.V. Indicator | Acquired

NONE
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Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 (4 7 8 10 11 12 13 14 15 16
NAIC
Market
Current Year's Indicator

F Rate per Other-Than- and

or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Admini

ei Book/Adjusted to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./A.C.V. Exchange Change | strative Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. Symbol (a)| Acquired

Ci Stocks - Industrial and Miscellaneous (Unaffiliated)

00206R 10 2 [ATET INC...oooiiieiricieriirsie e | svvienes | oee | cvieees 483,700.000 13,804,798 146,287 2,511,479 (2,365,192) L | 10/23/2018.
00846U 10 1 |AGILENT TECHNOLOGIES INC......cccovrvmerirererierenieineeiesssensssesseessssssnenes | evvnees | one | wveens 112,000.000 ..7,555,520 521,472 521,472 L | 10/23/2018.
015351 10 9 |ALEXION PHARMACEUTICALS L......ccoiviiiiiiiiriniiiniinsiireisisssissiessisssiens. [ wvnnis | eon | v 255,000.000 24,826,800 27,981,485 (5,354,388) (5,354,388) L | 10/24/2018.
02079K 10 7 |ALPHABETINC. ..31,456.000 32,576,148 ,035.610 ..16,666,593 (683,937) (683,937) L | 10/26/2018.
02079K 30 5 |ALPHABETINC. 20,400.000 | .............21,317,184 |..... 1,044.960 (172,176) (172,176) L | 01/20/2012.
02209S 10 3 |ALTRIAGROUPINC..... [T I 90,000.000 72,000 257,400 (1,981,800) (1,981,800) L | 02/01/2017.
023135 10 6 |AMAZON COMINC........ I 39,200.000 | .............58,877,224 |....1,501.970 | ............58,877,224 | .......... 16,070,654 | ...oovvmvemcrrirrnrrriens | corvrrerieniseirseninsis 9,847,180 9,847,180 L | 11/09/2018.
032511 10 7 | ANADARKO PETROLEUM CORP.......c.osvvrrirerinrineiierisseisssesssssssssessssissensas | enseins | eee | oveens 120,300.000 36,090 88,000 (1,078,000) 97,127 (1,175,127) L | 10/31/2018.
038222 10 5 |APPLIED MATERIALS. ....140,000.000 | ...............4,583,600 | ........32.740 | ..............4,583,600 | ...............2,613,800 | ....... 5,000 98,000 (2,573,200) (2,573,200) L | 05/12/2015.
060505 10 4 |BANKAMERICA CORP NEW........oociuiiimrireeineireiisiensisesississesssssssssensnnes. | avnseens | eoe | ooveens 695,000.000 104,250 283,650 (3,618,377) (3,618,377) L | 03/26/2018.
084670 70 2 |BERKSHIRE HATHAWAY INC DE R I 200,000.000 1,192,000 1,192,000 L | 04/05/2013.
09062X 10 3 |BIOGEN IDEC INC. [V IO 24,000.000 302,430 302,430 L | 03/27/2018.
110122 10 8 |BRISTOL MYERS SQUIBB CO N 80,000.000 (744,000) (744,000) L [10/10/2016.
126650 10 0 |CVSCORP... ..88,806.000 (229,036) (229,036) L | 11/29/2018.
149123 10 1 |CATERPILLAR INC DEL......siveiveeeeeeeeeeeesseeseeeeeeeseeeeeesseesseesseessseseseesseessses | eonveens [oee | evveens 173,000.000 (3,040,802) (3,040,802) L | 11/08/2018.
151020 10 4 |CELGENE CORP IO I 138,000.000 (2,874,976) 1,950,176 (4,825,152) L | 11/21/2018.
17275R 10 2 |CISCO SYSTEMS INC I 40,000.000 201,200 201,200 L | 04/04/2011.
172967 42 4 |CITIGROUP INC......coovivirrviiiriesiiessiesiisssisssisesssssssssssssssssssssssssssssnns | covvies | oee | evveens 530,000.000 (11,845,500) | ....vovverererrersrireenins | i (11,845,500) L | 06/21/2013.
191216 10 0 |COCA COLA CO...ovvvrrrinrimrieriesicesssisesiesiessssessssssssssessessssesssssnssssssssns | sveveene | oo | vevenes 160,000.000 235,200 235,200 L |04/20/2010.
192446 10 2 | COGNIZANT TECHNOLOGY ....coomrvuerinrireerneineesersssesesssssisssssssssssssesssnees | sveesene [ e | aevnes 225,000.000 480 | 14,283,000 | oo 13,011,549 | oo | e 150,000 | ovvvvereererinrieeiiens (1,494,785) (1,494,785) L | 10/30/2018.
20030N 10 1 |COMCAST CORP CL A....ccecorrimiiiiinrrierienerssessesesssiesiesesssessssssssssessesssnness | evvieees | oee | vveens 500,000.000 17,025,000 | ......... 34.050 95,000 363,750 (3,000,000) (3,000,000) L | 04/26/2016.
22822V 10 1 |CROWN CASTLE INTL CORP.....cccrvrumeirerinrererireisneeiseessissessesssseessssssssssens | veesnes [ oo | aevees 150,000.000 16,294,500 | ....... 108.630 168,750 630,000 (357,000) (357,000) L | 10/09/2012.
25179M 10 3 | DEVON ENERGY CORP NEW.......ccocoviuriiimrireiiniireiiesieeissseess e ssssissenns I 80,000.000 ..1,803,200 | ......... 22540 | ..............1,803,200 | ...............1,803,200 | ....... 6,400 22,400 (1,400,304) 108,496 (1,508,800) L | 01/25/2016.
254687 10 6 | DISNEY WALT CO...oovveiereerieeeceesssessiesssessssssssssssssssssssssssssssssssssssns | sonsvns | evs | orvens 245,000.000 | . 26,864,250 | ....... 109.650 . 215,600 | .. 411,600 524,300 524,300 L | 11/09/2012.
26078) 10 0 | DOWDUPONT INC....oovirurrirmirmiireiierisesiseesssesessesssesssensssesssssssssessssessnsens | svevnees | oee | seenes 230,760.000 | ............. 12,341,045 | ......... 53.480 10,059,585 | ...oouvvurvrrirriieriies | e 350,755 (4,093,682) (4,093,682) L | 09/01/2017.
30303M 10 2 |FACEBOOKINC OO I 122,000.000 15,992,980 | ....... 131.090 19,590,431 | oo | ceerierienieeeiseienis (4,279,282) (4,279,282) L | 04/05/2018.
31428X 10 6 |FEDEX CORP I 40,000.000 | ...............6,453,200 | ....... 161.330 2,780,876 26,000 92,000 (3,528,400) (3,528,400) L | 10/03/2011.
369604 10 3 | GENERAL ELEC CO....covvomireririrnnrinnriessiessisssisessisssssssessssssssssssssnnsnnes | ovnenes | | coeeees 745,000.000 | ...............5,639,650 | ........... 7570 | ......... 5,639,650 | ..... 5,587,500 | ....... 7,450 | .. 216,000 2,809,175 8,356,263 (5,547,088) L | 10/30/2018.
37045V 10 0 | GENERAL MOTORS.......couuiuuirierimsiseesessssesiesssessssesssssssessesssesssesessesssssens OV I 150,000.000 | ...............5,017,500 | ......... 33.450 | oo 5,017,500 | c.ovrvvirnnee 5,218,090 | ..vouvrrrireririeirnrinens | ceereeineiines 228,000 (1,131,000) (1,131,000) L | 01/14/2015.
375558 10 3 | GILEAD SCIENCES. B 80,000.000 ...5,464,249 45,600 178,400 (727,200) (727,200) L | 03/30/2017.
38141G 10 4 | GOLDMAN SACHS GROUP INC ..50,000.000 40,000 155,000 (4,385,500) (4,385,500) L | 11/18/2011.
42809H 10 7 |HESS CORPORATION I 200,000.000 50,000 200,000 (1,394,000) (1,394,000) L | 10/26/2016.
437076 10 2 |HOME DEPOT INC [T 19,000.000 (173,994) (173,994) L | 10/24/2018.
438516 10 6 |HONEYWELL INTL INC OO P 58,000.000 (1,136,842) (1,136,842) L | 02/22/2010.
459200 10 1 |INTERNATIONAL BUSINESS MACHS........ccccovvvvmmivmiiinns I - 75,000.000 (2,377,998) (2,377,998) L [10/23/2018.
46625H 10 0 |JP MORGAN CHASE & CO.......... . ..55,000.000 (512,600) (512,600) L | 11/18/2011.
526057 10 4 |LENNAR CORP I 50,000.000 (1,204,500) (1,204,500) L | 10/25/2010.
548661 10 7 |LOWES COSINC I 35,000.000 (20,300) (20,300) L | 08/03/2015.
58933y 10 5 |MERCK & COINC OV I 350,000.000 192,500 | .. 672,000 7,049,000 7,049,000 L | 04/28/2010.
594918 10 4 | MICROSOFT......ooiiiiiriiiiieiieeiseesesisssses sttt ssisessiens | crneens I 50,000.000 | ...............5,078,500 | .......101.570 | .............5,078,500 | .ooevvreeeeih, 167,895 | oo | v 86,000 | ..oorvvrrireirriiniis 801,500 801,500 L | 11/16/2017.
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609207 10 5 |MONDELEX INTLINC NPV A....ccoouiiiiiiiirineiieriseiiesiseissesssssssssssssessssesss. | coneeens JOVR I 230,000.000 | ...coovrrrne 9,206,900 | .........40.030 | ...............9,206,900 | .......co...... 6,178,767 59,800 | .. 211,600 | ..o (637,100) (637,100) L | 10/30/2017.
617446 44 8 |MORGAN STANLEY DEAN WITTER&CO......c..ccccvvenec. o [T I 80,000.000 ..3,172,000 ....1,952,680 ..88,000 (1,025,600) (1,025,600) L | 04/06/2016.
64110L 10 6 |NETFLIXINC . OO IO 60,000.000 16,059,600 ..16,466,580 (321,072) (321,072) L |04/24/2018.
67066G 10 4 |NVIDIA CORP IOV 70,000.000 ..9,345,000 11,306,882 (4,200,000) (4,200,000) L |08/11/2017.
68389X 10 5 |ORACLE SYSTEMS.. . . 408,000.000 18,421,200 45.150 ..17,815,890 (1,362,875) (1,362,875) L |03/20/2018.
693475 10 5 |PNC FINANCIAL SERVICES GROUP.........coovuiririrerinieeiiesesseiseessrissisens wo| e 65,000.000 116.910 (1,779,700) (1,779,700) L | 10/16/2012.
717081 10 3 |PFIZERINC [T IR 52,000.000 386,360 386,360 L | 03/19/2012.
718172 10 9 |PHILIP MORRIS INT'L B 20,000.000 (777,800) (777,800) L |03/17/2010.
723787 10 7 |PIONEER NATURAL RES.......ooimiiiireiineiinnseinneeissseessssssssssssssssssssssnssesns | coeneees | e | coneees 102,000.000 (4,215,660) (4,215,660) L [ 11/20/2017.
742718 10 9 |PROCTER & GAMBLE CO ..20,000.000 800 800 L [12/18/2009.
747525 10 3 |QUALCOMM INC.....ovivmiririrrireiinsiseriesiesisseesseississnssesssssssssisssssssssesssenss. | wnseins | eee | oveens 665,000.000 (1,732,404) (1,732,404) L | 11/16/2018.
806857 10 8 |SCHLUMBERGER LTD R I 120,000.000 240,000 (270,061) 3,487,139 (3,757,200) L | 04/17/2013.
828806 10 9 |SIMON PROPERTY GROUP. e OO IO 50,000.000 395,000 (187,500) (187,500) L |06/20/2013.
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS........ccccovvvmiiiriineiinriciieniinns B 68,400.000 30,096 (1,036,944) (1,036,944) L | 01/11/2011.
855244 10 9 | STARBUCKS CORP. ..90,000.000 627,300 627,300 L [10/19/2012.
872540 10 9 |TUIX COMPANIES INC [V IO 235,000.000 1,529,850 1,529,850 L | 11/14/2017.
882508 10 4 |TEXASINSTRSINC OO IO 25,000.000 (248,500) (248,500) L |07/24/2014.
883556 10 2 | THERMO ELECTRON CORP. I 30,000.000 1,017,300 1,017,300 L [01/06/2012.
90130A 10 1 | TWENTY-FIRST CENTURY ......ovtiiriiiriniierirneineissiissssessssisssssssisssssesssnnes | nevveens | oo | avvv 200,000.000 | ..............9,624,000 | ........48.120 | ..............9,624,000 | .............7,638,500 | ...ooorvvormrrirmmrirmmrins | corrrirrnrriens 36,000 1,343,500 1,343,500 L | 11/09/2018.
902973 30 4 |US BANCORP DEL OV I 620,000.000 . 787,400 (4,885,600) (4,885,600) L |03/26/2013.
90384S 30 3 |ULTA SALON COSMETCS & FRA.......ovviiirieineiiseiseisesissssesssesisssssssins | eeiiee JOOR IO 22,500.000 | ...............5,508,900 | .......244.840 | ...............5,508,900 | ............... 4,656,779 476,550 476,550 L | 10/24/2017.
907818 10 8 | UNION PAC CORP I 50,000.000 3,983,870 206,500 206,500 L [12/03/2015.
911312 10 6 |UNITED PARCEL SERVICE.........ooomiriirrieneeenneeieseeenneeinsesssssssssssssssnsssnees | coeneees | e | oeneees 347,000.000 | .............33,842,910 | .........97.530 | .............33,842,910 | ............. 37,018,296 (3,175,386) (3,175,386) L | 03/15/2018.
913017 10 9 |UNITED TECHNOLOGIES CORP........ccostveirrriimrrrinnrieseiseesissssesesessesssiees B 68,000.000 ....7,156,464 (1,434,120) (1,434,120) L | 01/25/2017.
91324P 10 2 |UNITEDHEALTH GROUP INC............. OV IO 220,000.000 | . ..13,723,350 6,305,200 6,305,200 L | 01/26/2016.
92343V 10 4 |VERIZON COMMUNICATIONS........ooorrierererneeisneessneesssnesessesssssssssssssnnees | sevvenns JOVR IO 165,000.000 | ...coeoneennd 9,276,300 | ......... 56.220 12,938 .12,938 L | 10/23/2018.
92532F 10 0 |VERTEX PHARMACEUTICALS INC I 25,000.000 4,142,750 | ....... 165.710 396,250 396,250 L |04/01/2016.
92826C 83 9 | VISAINC ...ttt sssesst st sssssssssenssesssssssanssens | avvinees | oee | eeeees 120,000.000 15,832,800 | ....... 131.940 2,150,400 2,150,400 L |06/22/2016.
931142 10 3 |WAL-MART STORES INC......coovriririireriniinirnieinnseiessssisssssesssssssessssssesens | sevienes | eon | corenes 282,000.000 (2,834,000) (2,834,000) L | 11/19/2018.
949746 10 1 |WELLS FARGO & CO NEW......cooiiimirierimeirerissriesiesseessessessesssessseseseeens OV I 140,000.000 (2,042,600) (2,042,600) L | 07/12/2017.
95040Q 10 4 |WELLTOWERINC B 65,000.000 . 103,896,624 | ..ooviicni | e 226,200 366,600 366,600 L |06/24/2013.
958102 10 5 |WESTERN DIGITAL CORP. ..30,000.000 ,109,100 ....1,109,100 15,000 60,000 163,083 1,439,882 (1,276,799) L [09/13/2017.
98310W 10 8 |WYNDHAM WORLDWIDE . 50,000.000 . 464,105 20,500 74,000 (3,437,256) (3,437,256) L |07/16/2010.
98311A 10 5 |WYNDHAM HOTELS &I RESORTS INC. BTN [T I 50,000.000 ..2,268,500 . 564,245 12,500 25,000 1,704,255 1,704,255 L | 06/05/2018.
G0177J 10 8 |ALLERGAN PLC I 82,000.000 10,960,120 | .......133.660 | .............10,960,120 | ............. 12,841,200 | oo | e 236,160 1,814,318 4,267,757 (2,453,439) L | 11/02/2017.
G29183 10 3 |EATON CORP.......oovvtiiririinsiieiiseiseisssissises s sssssssssssssesssesssssssssssssssns | sveenes | oee | seeees 139,000.000 9,543,740 | .........68.660 | ...............9,543,740 | ............. 10,000,938 | ....covovriirrriieniiees | e 62,700 (457,198) (457,198) L | 11/08/2018.
G5960L 10 3 |MEDTRONIC INC ....124,000.000 11,279,040 8,369,449 62,000 | .. 217,840 1,301,249 1,301,249 L |03/19/2018.
Y2573F 10 2 |FLEXTRONICS INTLLTD.............. ...| ....1,080,000.000 | ..............8,218,800 | ...........7.610 | ..............8,218,800 | ..oovouuvnnee 8,218,800 | ..vvuvvrrereererineiiens | cerereerieeiesieeienis 1,664,643 (1,664,643) L | 11/02/2018.
8676EP 10 8 | SUNOPTAINC.....cooiiiirirriiieiirieiiesie st ssssssssssenssenees. | svvieees OO I 684,800.000 | ...............2,650,176 | ..........3.870 | ...............2,650,176 | ............... 4,436,657 | oo | e (2,657,024) (2,657,024) L | 08/30/2017.
11135F 10 1 | BROADCOM LTD.....comrimiiemrirriieemeiseesesiesssessesssssssenssesssesssenssssssssssssssnes | sosseees Cl 110,000.000 | .............27,970,800 | ....... 254.280 | .............27,970,800 | ..... 3,928,857 | . 291,500 | .. 770,000 |.... (288,200) (288,200) L | 04/12/2017.
G1151C 10 1 |ACCENTURE LTD BERMUDA........cocmiriiirriiniirseirseinsisesiesisesssssissessssinens | aveens Cl o 50,000.000 | ...............7,050,500 | ....... 141.010 | .oooveeeeern 7,050,500 | oo, 6,028,750 | .ovoovvvnrierineiniiinnes | e 139,500 | covvvevereiriieiieniis (604,000) (604,000) L | 06/22/2017.
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9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated). 980,301,242 XXX ] 980,301,242 | ...ccoo.eu 693,488,161 | ...covvvvve 2,076,823 | ..cccooneee 15,062,164 | ..oovvinirncriniiens 0 | s (61,591,982) | ........... 23,882,962 | .......... (85,474,944) | .ooovvvvviiiiciens 0 XXX XXX

Common Stocks - Mutual Funds

AT

464287 50 7 |ISHARES CORE S&P MIDCAP ETF ..30,000.000 14,981,800 5,736,093 13,963 86,490 (711,600) (711,600) L | 12/04/2017.
464287 80 4 |ISHARES CORE S&P SMALL-CAP ETF co| e 80,000.000 5,545,600 16,252,792 25,712 83,098 (599,200) (599,200) L | 12/04/2017.
78464A 78 9 | SPDR S&P INSURANCE ETF.......covirirriiireriericeierirsseiesnens OO .| ....1,150,000.000 | .............32,625,500 | .........28.370 | .............32,625,500 | .............34,727,995 | ................ 164,859 | .oooovveeranes 437,131 (3,483,500) (3,483,500) L | 09/21/2018.
922042 71 8 | VANGUARD FTSE ALL WO X-US SC......cvvvvervrrinrrrnns . ..94,999.999 145911 | .. 296,400 (2,332,250) (2,332,250) L | 02/10/2012.
922042 77 5 |VANGUARD FTSE ALL WORLD EX-U...c.ocviiiriieriieierissisnieisssesssiensssienes | vevenes | e 200,000.000 89,220 | .. 301,200 (1,828,000) (1,828,000) L | 04/28/2015.
922042 86 6 | VANGUARD PACIFIC ETF.......otrirrineeenieinerisesineesensseessessssssssssesssessssensns | eonsnens | eoe | oveeens 100,000.000 97,370 | .. 184,460 (1,227,000) (1,227,000) L | 04/26/2013.
92204A 87 6 |VANGUARD UTILITIES ETF 170,000.000 ....647,139 1,089,904 1,089,904 L | 01/17/2018.
9299999. Total - Common Stocks = Mutual FUNGS. ... cnenens ..87,357,600 XXX . ...87,357,600 ..90,469,416 | ... 537,035 2,035,918 (9,091,646) 0 (9,091,646) XXX XXX
9799999, Total = COMMON SEOCK. ... cuuiteieserisseiss s es st es skttt fiess ettt enntnns | snisnes 1,067,658,842 XXX | e 1,067,658,842 783,957,577 ...17,098,082 ..(70,683,628) | .. 23,882,962 ..(94,566,590) | ... XXX XXX
9899999. Total Common and Preferred StOCK.............c..ovwevereverovriirieesiesissesssiseiis ........1,067,658,842 XXX | e 1,067,658,842 783,957,577 ...17,098,082 ..(70,683,628) | .. 23,882,962 ..(94,566,590) | ... XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Bonds - U.S. Government

912828  3F 5 |U S TREASURY . 02/07/20718......... | VARIOUS......couieiiiiiitieiesisisssis st nsnes | sebsessesssses s s en bbb essensnns | enbessesssssenssssensasssensnes 12,941,637 .13,550,000

912828 3V 0 |U S TREASURY 02/02/2018.. DEUTSCHE BANK . ......3,933,594 ...4,000,000

912828 3W 8 |U S TREASURY 02/14120718......... | VARIOUS......oouieitieiiiei ettt | ehbe bbbttt | tbsesies st en bbb 1,975,781 2,000,000

912828 4V 9 |U S TREASURY 10/02/2018........ [WELLS FARGO.......oviiiiiiiiiieiiieiseiee it snises | essnesessesanss s sannsens | stsebinsssssessssssssens s ssenssenes 4,924,023 5,000,000

912828 U2 4 |U S TREASURY 02/06/2018.. JP MORGAN ettt ee ettt ettt b et et es e bt entes | ebieb et eetes et et ent s bt et s st et n e bntes | eaesiebntenteres st et en e tnaens 1,883,516 2,000,000

0599999. Total - Bonds - U.S. Government 25,658,551 26,550,000
Bonds - All Other Government

013051 DG 9 |PROV OF ALBERTA 10/01/2018........ RBC DEXIA. ..ottt ens | esbets s bbbt | bbb 1,987,080 2,000,000

013051 DU 8 |ALBERTA PROV . 08/20/2018........ BIMO CAPITAL. ...ttt | enseesess bbbt nntns | sbrebanssese st nes 5,816,520 6,000,000

110709  GF 3 | PROVINCE OF BRITISH COLUMBIA..........ccoeviirerineienineieissirerieriseins 10/05/2018........ | DESJARDIN. .....oririiriieiiiireri ittt sbens | etbstes st bbbt neenins | cbrebaessnes st 5,626,225 5,500,000

135087 A6 1 | CANADA GOVERNMENT ......oivimirimiieiiiciiinreiessesissisesieessiest e sssessesssesssssssssessssenine. | oesesessaenens 10/01/2018........ | BAUM GEORGE K......oouiiiriiriiiciiiiiiieriesie st ssssssssssssessses | shonsssnssssesssesssessssssssssssessesssessssssennes | sionsssesssesssessenssessssnsens 14,401,200 | .ooovveiieieseees 15,000,000

135087 D5 0 | CANADA GOVERNMENT ..ottt ess st ssssssesseensssensens. | oevonsseesenes 12/06/2018........ VARIOUS.......oeicee it | frebissetssess s e s s sienisee | soessenssseses et 19,950,540 20,000,000

135087  H2 3 | CANADA GOVERNMENT. 12M18/2018.....cc. | BANK OF ... | shesbs bbb | sebeesbie s 1,698,232 ...1,700,000

135087  H4 9 | CANADA GOVERNMENT. 10/01/2018.....c.. [ VARIOUS.....ooeeee ettt s s s s ssssasssnsanans | oessesasssssssesssssssssssesessessessssssssassnsssas | evsessssssessessesessssssseseenes 12,090,910 | .... .12,300,000

135087  H9 8 | CANADA GOVERNMENT. 10/01/2018........ VARIOUS ...ttt | ehbseb sttt | enbessesb e 19,848,100 20,000,000

135087  J4 7 | CANADA GOVERNMENT. 12/06/2018....... | BMO CAPITAL.....couririiemiieiiineiisesissiseiss st ses s sss bbbt | sheessssesssens e ses bbbt ses b nnsens | sebesesaess et 7,996,800 8,000,000

13509P DL 4 | CANADA HOUSING TRUST e 08/10/2018........ | CIBC WORLD MKTS.......coueiieriieinrireinisreseisesssessseesssssssesssesssesssssesssssssesssssssesssssessssassesssssssns | stssssssesssssesassessesssssssessessesassessessesnsass | sesessesssssssnsssssessesassessasss 19,028,940 | ..oovvrvereeeie 19,000,000

13509P  EF 6 | CANADA HOUSING TRUST . ....coiiriiiiiiiisireisieisssiessesssssesssssssssssssssssssssesssssssssessessssssesssssns | sossssossessins 10/01/2018........ RBC DEXIA. ..ottt bsns | enbsetsess st e s s n s bnntens | ebebiens et 9,163,410 9,000,000

13509P  EP 4 | CANADA HOUSING TRUST 10/11/2018........ | PRUDENTIAL FUND.........coiiiiiniiiieiiiitie et essenes. | esssnesessssanssssse s sssesessesanssns | sosesensssssesssssssssessnssssssenes 1,996,300 2,000,000

13509P  EV 1 | CANADA HOUSING TRUST L TOMBI2018.....c.. [HSBC ...t | Hhebb bbb | eebte e 9,817,200 | ooocveiererierireieinine 10,000,000

13509P  FC 2 | CANADA HOUSING TRUST.......covuiirriiiiiirimristiieisisssesssesissssessssssssesssessssssssssessssssssesssesesne | sessssisnsiones 11/14/2018........ DESUARDIN. ...ttt | Sheeb i s bbbt | et 3,910,400 | oo 4,000,000

13509P  FJ 7 | CANADA HOUSING TRUST 11/14/2018........ | CIBC WORLD MKTS......oo ittt ssss st ssssessssessesssssssesssssssnsss | sessessssessesssssssssssssessssessessssnssessnssesansns | seesessessesssssssessesssssassesne 11,646,000 .12,000,000

13509P  FL 2 | CANADA HOUSING TRUST e .1 10/01/2018........ |BANC OF AMERICA. ..ottt ssssiesss bt sss st esssssess | s1esssesssssssssessassasssesssssssesssesssssessessns | sossssessssssnsssssesssssessensanes 5,597,940 | ... ...6,000,000

13509P  FR 9 | CANADA HOUSING TRUST ..ot sissiesiesssssesssesse s nssssssssessssssssensennens | soessesssessnns 04/10/2018........ CANADIAN IMP BK ...ttt ssessssssenses | etsessssssesssessnssssssessssssssessssssssessessnnes | ovesessossssssessesssnsessessnnene 9,620,900 | oo 10,000,000

13509P  FV 0 | CANADA HOUSING TRUST. 10/01/2018.....c.. [ VARIOUS......oo ettt s st ss e ebnses | essetstessessssesesses e s st en s st sesensessessnans | saessesssessessnssnsessassessnsnsns 6,301,570 6,500,000

13509P  FY 4 |CANADA HOUSING TRUST. . |A. 10/01/2018........| VARIOUS s | e s | e 17,522,240

563469 UK 9 | MANITOBA PROV......oiiiiriiiiiniieeiniiciesie et 10/01/2018........ VARIOUS.......oeeit et | H1ebbe b s bbbttt bbbttt | eebetes st 6,808,000

68323A  CX 0 |[ONTARIO PROV. 10/29/2018........ | PETERS & CO...ouiviiriiiiieiiiisiesisisisssse sttt enes | esbsssesssssssas s s s esssssssessessnnsns | sbessssssssessassssssesssssssnsneses 1,470,345

68323A DL 5 |ONTARIO PROV. 10/04/2018........ | PRUDENTIAL FUND.. ..ottt sssssensenes. | eesssesessssssnssssssessnssssssessssssssessessnnsns | soersnsssssessssssessesssessensnenes 3,873,240

68323A DM 3 |ONTARIO PROV. 10/15/2018........ | DESUARDIN. ..ottt | shesbie bbb | sebissbie s 4,791,000

68323A EA 8 |ONTARIO PROV. 10/04/2018.. RBC DEXIA... ......3,828,200

748142 EH 2 [QUEBEC PROVINCE.........ooiiiiieierieieriece ettt nseean 08/20/2018......... | PETERS & CO.....ouvuuiiriiiiiiririniieeissise ettt senissises | aebesssssssesebies bt se sttt sienes | otisessetisssens e ssen e 1,056,720

74814Z  EL 3 |QUEBEC PROVINCE.........coiiiiiiiiiniieiiiisie et ss st 10/04/2018........ | PRUDENTIAL FUND........coiiitiiiirrireiinsiscesesisisssssss st ssssssessenss. | essssssesssssssssasssessssssssesssssssssessessnssons | sooesnsssssesssssssssesssssosseses 6,178,380

74814Z  EP 4 |QUEBEC PROVINCE.........coiiiitiiieiieieie et 07/06/2018.. RBC CAP.....ottte et | ettt | eeeren et 7,169,960

74814Z EV 1 |PROV OF QUEBEC 10/01/2018........ | CIBC WORLD MKTS........coiiiieiieiieieiieiieiiiseiessssieissssssesssssssssesesssssssessessssssssssesssssssessessessnss | oesiesessessesssssssssesesssssssessessssssssssessnses | soesisssssessesssssssssessesesnsns 3,986,900

1099999. Total - BONAS = All OtNEr GOVEIMMENT. .......cvuiririsissrissieisss sttt a8 0 8850 8408840084208 £ 0080800840080 E £ 0880080884008 £E0 0L E 1084008084008 £ 0808400840088 0810084080808 0840084084080 8100808400840 L 80800880 Sh8EEE o0t et nns | snbssnssnnssssssnssssssnssacs 223,183,252
Bonds - U.S. States, Territories and P

93974D  2H 0 |WASHINGTON ST...ocoooscssscmesesessssssssesses e | [ 03/152018....... | CIT GROUP.......oocorcmsee [ 3,566,670 R

1799999. Total - Bonds - U.S. States, TEITHONES & POSSESSIONS...........uuuuriuiriusiisiriissisisissisis e sss s sess st srisss esiesssmas 0808808400808 0800808408840 E 0880808840080 8 0840840800080 E 408084080 E 8080800800808 E0E 0080 E 088 0E 20 che0b b0 bbbt | nnsssnss st 3,566,670 3,000,000 | ..o 0
Bonds - U.S. Political Subdivisions of States

348815 PD 7 | FORT SMITH AR WTR & SWR REVENUE s | | 08/28/2018........ | MERRILL LYNCH......cooiiiiiininiicisiinninas | ...... 2,344,340 2,000,000 [ ..o

2499999. Total - Bonds - U.S. Political Subdivisions of States.... e eEeheeiehehemiedeehehesesiessehemieiseseissesseseiesieiseisiiiisessesieseiiesieisiiifseisesieieiieiieiiiisseisesieiesieiieisiiieiiisesieieiiisieiiiieiiisesieiiiiitiiioitintitens fehemiiiieiisietenietetantothesnt it sneenerentines | ebreesenienieses s nes 2,344,340 2,000,000 [ ..o 0
Bonds - U.S. Special R e and Special A

02765U  GA 6 | AMERICAN MUNI PWR-OHIO INC 06/28/2018........ RBC CAP.....ootetie ittt | ertee bbbt | bbb 1,123,580 | oo 1,000,000 | ..oovenrereririeeeriereeeeeeies 19,028

091096 ML 8 |BIRMINGHAM AL WTRWKS BRD WTR ......... 10/25/2018........ | PERSHING DLU.......couiiuiiiiiiiiiiinisicie s ssies | shessbisebisess bbb sniiens | sobassiae s 1,514,565

091156 MG 1 |BIRMINGHAM JEFFERSON AL CIVIC CTR AUTH............ 07/18/2018........ | RAYMOND JAMES........c..ooiiiiiriiieieresistiesissseses st ssensssnes | sessesssssesssessessasssesssssssssessesssssesssessnnes | ovesesssssssessesssssessessnnenes 1,329,208
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167593  QF 2 |CHICAGO IL O'HARE INTERNATIONAL ARPT 10/30/2018........ CITIGROUP.. .....1,110,010

167727 WL 6 |CHICAGO ILL WST 08/02/2018........ BARCLAYS... ....1,383,863

20774Y 6V 4 | CONNECTICUT ST HEALTH & EDL.......vuririiirirrieirieierisniseeisessssesie s sssessessesesssssenenes 11/02/2018........ ZERO STAGE CAPITAL.....ccoevvvrrireririrans 938,961 850,000

246579  KZ 8 |DELAWARE VALLEY 06/15/2018........ BANK AMERICA MERRILL.......coooveeevececeeeeeeieceeeeveseesteseesssesaesesssessesassssssessesssssssssassseses | oveessessssinssssssssasssesasssssessssssssssssnsanans | soveissesssssssssossssssssesessanenes 2,000,000 2,000,000

249182 LB 0 |DENVERCITY & CNTY CO ARPT ..ottt eneees 08/15/2018........ BANK AMERICA MERRILL ......2,333,540 2,000,000

249183  XW 9 |DENVER CO CITY & CNTY COPS......cooovvmirirrirererineires e sieeseneenes 08/09/2018........ BAUM GEORGE K.......c.ccocrvviriiieririrnns ...2,877,892 2,490,000

24919P LT 9 |DENVERCOLOCITY&C 10/03/2018........ RBC CAP 1,058,620 | o 1,000,000

3128MJ  ZB 9 |FHLMC .... | 02/07/2018........ MORGAN STANLEY ...ttt | eebanesense s s ess e sses et nasnines | sbeessesseseessessessenseseenses 15,218,553 | oo 15,674,081

31307Q  6A 0 |FHLMC .| 09/26/2018........ WELLS FARGO. ....covuiieirriicisesieiseis s nsnes | ehbsbenssesb bbbt nsnnns | ettsessesisssessse st sesssine 9,702,082 9,840,463

3132LQ QA 8 [FHLMOC . ... i | cenei e 09/25/2018........ BANK AMERICA MERRILL. ...ttt sssssenses | evssresenssesanssssssessssssssesssssnssesssesssnsnns | siesssessssssessesssesessesnssns 12,209,842 | ..o 12,298,236

3138WJ U8 9 |FEDERAL NATL MG 10/30/2018........ JP MORGAN. ...ttt | chbeb e bbbttt | eneresi et 3,747,181 . 3,900,140

3140GV  NB 7 |FEDERAL NATL MG 10/29/2018........ BANK AMERICA MERRILL........coocviieieiiiieiecieiciece et ssssasseses | oessssessessesssssssesssssssessessesssssssesssssnssnses | ovsesssssssssessesssssssssassenee 15,910,298 | ..ovveiieeee 15,849,624

3140JH SN 4 |FEDERAL NATL MG 11/16/2018........ JP MORGAN. ...ttt | eebseb e s sttt | enieer e 10,347,110 | oo 10,204,408

38612P  AA 2 | GRAND PARKWAY TRNASPRTN CORP.........coouitireriiiriiiierisiesesissiesiss s s 05/17/2018........ GOLDMAN SACHS.......ooiiiiirerieieisesiersss sttt nes | ehbsbesss s bbbttt nssnns | otesessesbes bbb 2,324,741 2,105,000

452227  MZ 1 |ILLINOIS ST SALES TAX REVENUE MUNICIPAL........ccvviieririeieriniieririns 10/16/2018........ MERRILL LYNCH......cooviiviirirercieis 1,789,856 | o 1,600,000

54714F  AG 5 |LOVE FIELD TX ARPT MODERNIZATON CORP.......cccovvrirmririireriniiiensiersssiesesinsene 03/20/2018........ RBC CAP....oi ittt | sttt i bbbt | Seeb et 1,594,433 1,465,000

56035D AL 6 | MAIN STREET NATURAL GAS INC GA GAS REV........cevuiririiiiniinerieniesessisesiessiessenessenns 01/29/2018 RBC CAP 201,000,000 | oo 1,000,000

613603 YL 7 |MONTGOMERY CNT PA HGR EDU & HLTH AUTH 04/18/2018. BANK AMERICA MERRILL 2,111,854 .1,810,000

646080 TQ 4 |NEW JERSEY ST HGR EDU ASSISTANCE AUTH............ 05/09/2018........ BANK AMERICA MERRILL e 17108,190 [ e 1,000,000

646080 TS 0 |NEW JERSEY ST HGR EDU ASSISTANCE AUTH............ 05/09/2018........ BANK AMERICA MERRILL 620,235 550,000

717817 QL 7 | PHILADELPHIA PA ARPT REVENUE..........cooiiiiiriieisi e 02/09/2018........ MORGAN STANLEY ...ttt | esbeesebs bbbt nntns | sbebaessses st 1,527,372 | oo 1,400,000

744400 AQ 7 |KENTUCKY ST PUBLIC ENERGY AUTH GAS SPLY...... 01/19/2018 MESIROW. 547,060 500,000

74440D BD 5 |KENTUCKY INC KY PUB. 09/13/2018. MORGAN STANLEY. ......4,228,960 14,000,000

837123 GX 0 | SOUTH CAROLINA ST PORTS......ciiiieriieirieieieissiessessssiesssssssessssssssssssesssssssssessessssssesssssens | sonsssossesons 05/31/2018........ BANK AMERICA MERRILL e 1,189,460 | 1,000,000

880443  JE 7 | TENNESSEE ST ENERGY......coiiiiiiiieiiniicieiiniiesesieesssie et sesesssssssessessssssssesssssesssenss | ceessessessnns 08/15/2018........ GOLDMAN SACHS... 1,328,041 | s 1,255,000

888808 HF 2 | TOBACCO SETTLEMENT FING CORP 04/05/2018........ JEFFERIES & €.ttt | fess st | beiest s 1,687,860 1,500,000

3199999. Total - Bonds - U.S. SPeCial REVENUE ANU SPECIAI ASSESSIMENES. ... .. vuurerirsiersrsstesersasesteseesersssesasssssssssassies | erosssessasssessessasssessasssessasssessessasssessessasssessassseesasssessessasssessessasssessasssessasssessessasssessassanssesssessessasssessassaessessassanssesssessessaesessanssesessans | aetsessosssnssosssessassasssessessnssessossnssansnss | boesssssemsansssssonsnssansanses 103,833,367 | oo 100,986,952

Bonds - Industrial and Mi:

00104U  AC 2 | AEP TEXAS CTR FDG 2012-3......ccuiverieireiirisirssrnssssssiessesssesenssssssssenssenes 11/06/2018........ WELLS FARGO 2,434,375 2,500,000 | .oovoivriniiiiis 31,017
00206R  GL 0 |AT&TINC.....coovvverrererrirererieres 10/19/2018........ GOLDMAN SACHS 571,026 600,000 4,647
025537 AM 3 | AMERICAN ELEC PWR IN 11/28/2018........ BARCLAYS 997,180 1,000,000 | ..ooovveeeriieiieee s
02582  HL 7 |AMERCIAN EXPRESS CREDIT 11/19/2018........ VARIOUS.......coomritiieiinsiiesirisesesiessie s sienes ....8,126,938 8,400,000 9,309
026874 DD 6 | AMERICAN INTL GROUP.......ccoiviiciirieicintirereissiesisese e siseisenisiees 10/29/2018........ CITIGROUP.......covevvrirereriniins 385,232 400,000 4,625
03040W  AQ 8 | AMERICAN WTR CAP COR......ocvurrrirriiieieriseiesssssisssssssssssiessesssenes 11/06/2018........ BARCLAYS.....coovvriiriinieisinienns 461,800 500,000 2,745
035242 AP 1 |ANHEUSER BUSCH............ 10/25/2018........ MK TAXES SYS 956,010 1,000,000 8,922
037411 BE 4 | APACHE CORP........cooiiiiiiriiiciieesst st 10/29/2018........ CITIGROUP. 290,532 300,000 2,479
037833  DF 4 |APPLE INC 11/14/2018........ GOLDMAN SACHS.........coovereirrineirnes ....1,895,200 2,000,000 | ..oovoveieiieieeeeeis 18,792
04365T AC 1 |ASCENTIUM EQUIPMENT RECEIVABLE..........coccoiiiieirirereintiesissisisssinesesisseessesisessessssssess | oersenincenenes 10/16/2018........ BANK AMERICA MERRILL. .....coeuitririenieieriieeesiei ittt niesss | esiseesessssisesesssessssssssessesscssessssssnssens | soessesssssesssinessessaessnsenenes 2,999,645 3,000,000 | oeuverrereireririeieei s
05522R  CY 2 |BANK OF AMERICA CREDIT CARD TRUST.....coviimiiriirreierieieessisessssssssssssssssssssessssssssenss | sesessnsesenes 02/16/2018........ BANK AMERICA MERRILL 9,998,621 | e 10,000,000 | ..oocouierreiiereieieicirieeeeeresereeeiae
06051G  HF 9 |BANK AMER CORP 11/13/2018........ GOLDMAN SACHS e TAT3T65 | s 1,500,000

06051G  HG 7 |BANK OF AMERICA CORP 03/01/2018........ CITIGROUP...... vttt bbb eses | ehbebenbs st bbbt | etbsessesbes bbb 2,001,640 2,000,000

06406R  AD 9 | BANK NEW YORK MELLON 11/05/2018........ KEYBANC 21,048,308 | s 1,100,000

07330N  AJ 4 |BB&T BRHBKG & TR CO GLOB.........ccovvverriirirerincirerieiiseienieiees 11/08/2018........ RBC CAP 986,700 1,000,000

08161C  AE 1 |BENCHMARK MORTGAGE TRUST. 11/06/2018........ 003,943,906 | e 4,000,000

09659Q AE 7 |BMW VEH OWNER TR 01/17/2018. ....3,999,374 4,000,000

097023  CA 1 | BOEING CO....ccooouiiuiiiiiiieiieisie sttt sssenns | cbsessesssessnns 10/29/2018........ MORGAN STANLEY. 487,705 500,000
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10112R AX 2 |BOSTON PROPERTIES LP. 10/30/2018........ WELLS FARGO 482,515 500,000 4,563
10112R BA 1 [BOSTON PPTYS LTD PAR....c.iviiimriiiririiiisinneieiessssisessessssesessssssssssenes 11/13/2018........ MORGAN STANLEY.......c.ovvvrirnrniireriiines 249,103 250,000 [ .o
124857 AT 0 | CBS CORP......ooiieieiciei et | erannieesenes 10/30/2018........ CITIGROUP.......coovvverirererinrines 226,325 250,000
12593F  BD 5 |COMM MORTGAGE TRUST 09/19/2018........ CANTOR ...ttt bbbttt | £hbebe et st bbbttt | etesess bbb 2,003,828 . 2,000,000
12596E  AD 6 | CHN EQUIPMENT TRUST, 12/07/2018........ VARIOUS.......ooiiiiieineie s e ,825,594 | L 7,800,000
126408  HM 8 | CSX CORP.......oiiiiieiiiciiriete ettt | berannineesenes 11/07/2018........ CITIGROUP.......covevvrirererniins 498,205 500,000
14041N  FM 8 | CAPITAL ONE MULTI-ASSET EXECUTION TRUST.....ccvvniimrriinimniirerisiseseesessesnsssssssesensnes 10/19/2018........ BARCLAYS.....coovriieiriereinienns 537,656 555,000
161571 FQ 2 |CHASES ISSUANCE TR......... 09/28/2018........ WELLS FARGO 959,570 1,000,000
166764  BL 3 | CHEVRON CORP.........coortiiriiiiiiicissseieisssie s 10/23/2018........ MK TAXES SYS.....ooiiiiiriieiseieiesiseiesiesisseesssines 944,860 1,000,000
172967 LW 9 | CITIGROUP INC 11/1412018........ VARIOUS 966,885 1,000,000
17305E  FH 3 | CITIBANK CREDIT CARD ISSUANCE TRUST.........cccovvunee 02/16/2018........ JP MORGAN. ...ttt | ehbseb sttt | enbee e 10,367,578 | oo 10,000,000 ..169,467
17321  AD 6 |CITIGROUP COMMERCIAL MORTGAGE TRUST........ 04/13/2018........ SOCIETE GENERALE AMERICAS ......2,096,797 2,000,000 3,885
17322A  AD 4 | CITIGROUP COMMERCIAL MORTGAGE TRUST........ 05/17/2018........ CIT GROUP......oovvrvrcrirrrns 153,205 150,000 335
209111 FS 7 | CONSOLIDATED EDISON.....cctiuuiiiriiieimiieriniissisesisiesssssesiesssssessessssssssenes 11/27/2018........ WELLS FARGO 524,612 525,000 [ ...voireiirieirieinniienen s
210518  DC 7 | CONSUMERS ENERGY CO.....coovuiririiiniciseieieiseresesissiessesssseseenes 10/29/2018........ CITIGROUP.. e 1,496,280 | oo 1,500,000
225401  AG 3 |CREDIT SUISSE 10/30/2018........ CS FIRST. 498,095 500,000
25179M AP 8 | DEVON ENERGY CORP NE........ccstiiiiimiiiminimnimiiieiiesiiesiessssesssssssiessesssessssessssssnsssesssesssnns | sesssseonsiones 10/31/2018 CITIGROUP........coevrririrerirrinns 389,244 400,000
254683 CD 5 |DISCOVER CARD 10/09/2018 VARIOUS 805,513 | 4,819,000
260543 CM 3 |DOW CHEM CO 11/28/2018........ MORGAN STANLEY 534,460 535,000
26078  AD 2 |DOWDUPONT INC 11/15/2018........ WELLS FARGO 499,695 500,000
26442C AV 6 | DUKE ENERGY CAROLINAS........cootiiriirititieiitieei st e 02/26/2018........ GOLDMAN SACHS.......oo ittt ees | chbesbenes s bbbttt | etbsessesbes bbb 173,625 | oo 1,175,000
26884A BG 7 |ERP OPER LTD PARTNER 10/26/2018 USBCORP.... 331,755 350,000
26884A  BK 8 |ERP OPER LTD PARTNER 11/28/2018 CITIGROUP.. 249,553 250,000
36164Q  6M 5 | GEN ELEC CAPITAL CORP.......ctiiiiieiriietieiissiesissisisests st ssesssssssssessesssssssssenss | sosssossnssnns 10/30/2018........ CITIGROUP.. 464,430 500,000
370334 CA 0 |GENERAL MLS INC 11/09/2018........ USBCORP.... 476,870 500,000
38143U 8H 7 | GOLDMAN SACHS GROUP INC 10/23/2018........ CS FIRST. 721,470 750,000
40573L AL 0 |HALFMOON PARENT INC 11/06/2018 MORGAN STANLEY. 495,445 500,000
406216 BG 5 |HALLIBURTON CO 11/09/2018 GOLDMAN SACH 486,200 500,000
423452  AB 7 [HELMERICH & PAYNE........ccooimiiiiiriiierisiiensissssss e sesssssessnsanes 12/20/2018........ EXCHANGE 21,000,000 | oo 1,000,000 | .oocvueeieeiiiiiereieeeee s
44644A  AD 9 |HUNTINGTON NB COLUMB 10/22/2018........ CS FIRST. 544,907 550,000 7,895
46647P  AY 2 | JP MORGAN CHASE BANK 11/28/2018........ JP MORGAN. ...ttt bbb | ehbe b s bbbt | etbr e 1,000,000 | ..o 1,000,000 | ..ooovveeeriieiieee s
47788C  AD 4 | JOHN DEERE OWNER TRUST 02/21/2018........ RBC CAP ....5,499,075 5,500,000 | ...ooriveiiiiiiries
49327M  2U 7 |KEYBANK NATIONAL ASS 11/07/2018........ MK TAXES SYS.....ooiiiririeinrirererseienississeesinenes 492,970 500,000 2,906
50117N  AD 6 | KUBOTA CREDIT OWNER TRUST .....coiiitirriiiniriierssieiessssssssssssssessssssssesessssessssssssssans 11/19/2018........ WELLS FARGO 2 1278,018 [ e 1,310,000 472
574599  BJ 4 |MASCO CORP......evmiieiiieieeiseie ettt | cesessenssenanes 11/06/2018........ USBCORP........ooieirierierineiesieerseissie s 424,490 425,000 1,944
58772R  AE 4 |MERCEDES-BENZ AUTO RECEIVABLES TRUST........cvimiiiiiieirineierierssiseie e 07/17/2018........ WELLS FARGO. ...ttt bbb | ebbsbesss st bbbt enannns | ottsessasssssessse st ssenssss 4,998,960 5,000,000 | ..ovovviireiririeieieireiese s
59562V AY 3 | BERKSHIRE HATHAWAY ENERGY .....ccooiiiiiiiiiiiieissice e 11/08/2018........ GOLDMAN SACHS... 1,003,500 | oo 1,000,000 | ..o 18,542
61744Y AP 3 | MORGAN STANELY. 11/14/2018........ GOLDMAN SACHS... 473,800 500,000 5,868
65364U AL 0 | NIAGARA MOHAWK PWR C 11/29/2018........ JP MORGAN.......otritrieieierisessisissn s 999,990 1,000,000 | .oocveeeieeieiriireeeee s
65479G  AE 9 [NISSAN AUTO RECEIVALBES 07/17/2018........ SOCIETE GENERALE AMERICAS ....5,498,455 5,500,000 | ..eovvrvrierirerieririeneeeee e
674599  CH 6 | OCCIDENTAL PETE CORP........cootiiiiiiiiiieiiisieiesise st ssssssssensens. | aoosssossessnns 10/30/2018........ GOLDMAN SACHS........covviiiriricirnirenns 486,195 500,000 756
68233) BE 3 |ONCOR ELEC DELIVERY. 11/142018........ CITIGROUP.. 297,204 300,000 31
69353R  FL 7 |PNC BK N APITTSBURG........ctitiiiriiiiiiiesieissieie et 10/31/2018........ USBCORP.... 497,215 500,000 7,000
69363P  AC 4 |PUBLIC SERVICE NEW HAMPSHIRE..........cccosirerniernirniinns 05/01/2018........ GOLDMAN SACHS ....1,999,948 2,000,000 | oo
701094 AJ 3 |PARKER HANNIFIN CORP 11/09/2018 MK TAXES SYS.... 378,652 400,000 2,636
718546 AR 5 | PHILLIPS 66 PARTNERS.........cccotiiiinireiieieieiiseiesisisies s 10/30/2018........ GOLDMAN SACH 288,525 300,000 1,495
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72650R  BD 3 | PLAINS ALL AMERN PIP. 10/31/2018........ GOLDMAN SACHS... 243,513 250,000 455
760759 AM 2 |REPUBLIC SVCS INC 11/07/2018........ USBCORP 21,038,650 | oo 1,000,000 | ooveveiriieiiee e 22,958
806851  AE 1 |SCHLUMBERGER HLDGSC.... 10/31/2018........ MK TAXES SYS 994,350 1,000,000 | ..vooreneeriieeeeeeeeenies 13,191
84756N  AH 2 | SPECTRA ENERGY PARTN......oiuiiiiiiiiiiricieiieiese ittt 10/29/2018........ BARCLAYS 603,896 650,000 975
857477 AN 3 | STATE STR CORP 10/30/2018........ MK TAXES SYS 413,882 425,000 5,259
857477  BC 6 |STATE STR CORP 11/28/2018........ JP MORGAN.... 500,000 500,000 [ ..ovoreeereririeirenieiere s
871829 BC 0 |SYSCOCORRP...... 10/30/2018........ CITIGROUP.....ccvvrvrirereriniinns 283,032 300,000 2,915
90276T AG 9 |UBS COMMERCIAL MORTGAGE TRUST........coevnririrerirereeiseecseiesieenes 10/31/2018........ SOCIETE GENERALE AMERICAS ...5,271,133 5,500,000 3,426
90353K  AY 5 |UBS COMMERCIAL MORTGAGE TRUST.......otvviieririiiinsissiesissiienes 09/21/2018........ USB SECURITIES.......couiiriireiriiiieie ittt s sess s esssessis | sbsnsssssssesssesss st s bt ss st bsnss | sebsssssessssesssesss s sssssss 5,149,981 5,000,000 6,020
907818  EY 0 |UNION PAC CORP.........coooirrniiieiiitieeieisissie e sesessenenes 10/31/2018........ GOLDMAN SACHS 418,710 425,000 6,715
91159H  HN 3 | U S BANCORP MTNS BK.....oouuiiiiiiiiiiiiciiiniie st ssssssensssssssessensnsins | sessessnsisssnns 10/31/2018........ CITIGROUP. 899,630 1,000,000 | ..o 6,597
91159H  HU 7 | U S BANCORP MTNS BK.......evuuriuiiiiiriiiiiienisrisisessissssesssesessssessssssssessesssssssssessssesssessnns | onsesesssenens 11/13/2018........ USBCORP........coumriiririnnieieiissriesiesesseissiens 1,498,635 | 1,500,000 | ..o
92343V DY 7 |VERIZON COMMUNICATIONS 10/26/2018........ USBCORP 497,635 500,000 2,521
92857TW  BK 5 | VDAFONE GROUP PLC.......ccovviiiiiieiiiieensieissisesssiess s sisenes 10/19/2018........ VARIOUS......cooititiie e bbb | £1enb bbbt | enbaet s s bbb 1,395,597 | oo 1,425,000 | ..o 7,386
92869B  AE 2 | VOLKSWAGEN AUTO LOAN ENHANCED TRUST.......ccotiiirnrinierinsnes i 11/15/2018........ CITIGROUP.......ccovvvvrrerrrnrines 4,498,890 | s 4,500,000
92890K BA 2 |WFRBS COML MTGTR.......... 07/25/2018........ SOCIETE GENERALE AMERICAS 131,183 130,000
92938V AQ 8 |WF-RBS COMMERCIAL MORTGAGE TRUST........ocvurerrinirierierieeieninsseienies 09/24/2018 BREAN CAPITAL 178,548 175,000
931142 EE 9 | WALMART INC 10/31/2018 MK TAXES SYS 985,990 1,000,000
94106L  BE 8 | WASTE MGMT INC DEL.......cvviririieriniiirinieirsnieienineinns 11/09/2018........ MK TAXES SYS.... 796,382 850,000
94989K AV 5 | WELLS FARGO COMMERCIAL MORTGAGE TRUST............ 10/31/2018........ WELLS FARGO ....2,748,229 2,785,000
94989W  AS 6 | WELLS FARGO COMMERCIAL MORTGAGE TRUST............. 09/19/2018........ VARIOUS ...ttt | ehbeben bbbttt | ettresses bbb 1,716,213 | oo 1,716,000
95000L  AZ 6 |WELLS FARGO COMMERCIAL MORTGAGE TRUST. 11/20/2018 WELLS FARGO 8,794,844 | 7,000,000
95001M  AF 7 | WELLS FARGO COMMERCIAL MORTGAGE TRUST 06/28/2018. SOCIETE GENERALE AMERICAS ....5,656,187 5,776,000
96949L  AD 7 |WILLIAMS PARTNERS L 10/26/2018........ BARCLAYS.....cooviriieiirierennienns 470,340 500,000
05590H AQ 0 |BMW CDAINC........ 10/15/2018........ BMCI BLACKMONT. ....1,936,600 2,000,000
06368A  AA 8 [ BANK OF MONTREAL. ...ttt ettt sinsins | oersesicsnenes 10/01/2018........ VARIOUS bbb bbbt | S bbb bbbt | eebeb bbbt 2,409,450 2,500,000
06368B  J9 0 | BANK MONTREAL 07/06/2018 BMO CAPITAL....couiriieriniiesienissesesisssiesienes ......1,996,640 2,000,000
13509P ER 0 | CANADA HOUSING TRUST .1 10/01/2018 DESJARDIN e 1,398,375 | s 7,500,000
40427H  TC 7 |HSBC BANK CDA. 06/20/2018........ TD SECURITIES......ooiiiiiiiniieieinsieienissessesessesenssnenes ......1,963,200 2,000,000
438121 AN 5 |HONDA CANADA FIN 10/15/2018........ BMCI BLACKMONT.. ....1,938,200 2,000,000
47788Z  AA 9 [ JOHN DEERE FINANCIAL.......oooiiiiiiiiiiiniistissisiessie s ssssess s sssssssenssssssssensensene | oesssnsessenes 10/18/2018........ RBC DEXIA. ..ottt bins | enbebsess b s bbbttt | bbb 2,001,500 2,000,000
539481 AL 5 |LOBLAW COSLTD.......... 11/29/2018........ T D SECURITIES.. ....2,009,060 2,000,000
75585R  PY 5 |REAL ESTATE ASSET LIGQUIDITY TRUST .....cviiiierriiririeieiissiesissisisesie i seseiensnenees 01/01/2018........ RBC DEXIA . 3,144
775109 AR 2 |ROGERS COMMUNICATION 10/01/2018........ RBC DEXIA......ooivvrieieininsierisines ....2,068,760 2,000,000
780086 NK 6 |ROYAL BANK CANADA 06/20/2018........ T D SECURITIES.. 973,580 1,000,000
780086  PX 6 |ROYAL BANK CDA........iiiiiiieiiiieieiissi ettt enins | cvsessesssesanns 07/06/2018........ T D SECURITIES.. bt | bbbttt | et 2,251,700 2,300,000
780086 QC 1 |ROYAL BANK CDA .... | 10/01/2018........ TD SECURITIES......oiiiirieeecieeesseesiesireenienees ....2,984,270 3,000,000
81378T  AE 0 |SECURITIZED TERM AUTO RECEIVABLE .| 10/24/2018........ WELLS FARGO. ...ttt | ebbsiesss st b ss sttt enienes | eeisessnsissssesssessentse e 6,000,000 | ..o 6,000,000 [ ..o
82028K  AX 9 | SHAW COMMUNICATIONS 10/30/2018........ TD SECURITIES......ooviiiiiiiniinieisnieienissessesissessnssnenes ....1,999,420 2,000,000 | ..ooceoreereiiinieierciee e
891145  T7 9 | TORONTO DOMINION BK ONT 08/20/2018........ CIBC WORLD MKTS 404,120 400,000 1,025
891160 K& 1 [ TD BANK ..o 10/15/2018........ VARIOUS......coiiitite et | £1esb bbbt | enbees s bbb 6,783,920 | ..o 7,000,000 | .oocvuiieireieiineeeeis 16,171
891160 LV 3 |TDBANK 07/06/2018........ VARIOUS.......ooiiiienissse e ....5,729,568 6,000,000 | ..ooovirrreiirieierieereis 53,912
918423 AS 3 |VWCRCDAINC 11/14/2018........ RBC DEXIA. ..ottt | enbeeses bbbttt | bbb 3,504,800 3,500,000 1,749
06738E AN 5 |BARCLAYS BANK PLC ... | 11/06/2018........ MK TAXES SYS.... 336,984 350,000 4,934
25243Y  AY 5 |DIAGEO CAPPLC .| 11/13/2018 GOLDMAN SACH 745,913 750,000 4,156
404280  BX 6 |HSBC HLDGS PLC........ccoieiiiciiiieiiiieiesinsisessie et senes D 11/14/2018........ MK TAXES SYS.... 493,315 500,000 3,815
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822582  BD 3 | SHELL INTERNATIONAL.......coviimeriirieiiinriesiesiceesieressssienieninene D 10/26/2018........ BARCLAYS.......ooierriererirereesrienes 971,780 1,000,000 | ..o 15,252
822582  CB 6 | SHELL INTERNATIONAL......cciiiiiiiiriiiiiinrissisnsssssisssssssnsssssessensssenes D 11/07/2018........ BARCLAYS 520,958 525,000
3899999. Total - Bonds - Industrial and Miscellaneous. o 211,286,792 213,629,144
8399997, TOal - BONAS - PaIt 3.tttk o0k 4085 £04beeEE e E oL LE L L e0E e eLE oL EE L E oL L L eEE L E L E L L L EEEE oL Lt E L E L LEE L E b h e eLebneE b s bbbt | b 569,872,972 ...572,666,096
8399998. Total - BONdS = SUMMANY HEM fTOM Pt 5.ttt es e et s et e esee e efeesee et seeeE1eE e R eeE e es e e e oeE4E1eE e E L8 o 08 eE1£EHeE 4L 0 o0 eE4EE o084 8L e e 8 4L 8 S0 1L 0L e 428408 LE 28 4L 8401 S E e A28 40802 E 4L 8401 S0 e 1eE £ 084828 4L 8401 S0 A 4eE o0 848 o0 e EeEE e e e e b eeseeiee | Shseeessesssesesansessenstsnsansesseransanserasesnsans | fonsessessessssnsessesssenssansanes 36,066,514 36,200,005
8399999. Total - Bonds......... 605,939,486 608,866,101
Common Stocks - Industrial and Miscell

00206R 10 2 |AT&TINC....ccovviirreererererinere 10/23/2018........ | VARIOUS ....343,700.000 10,726,790 XXX

00846U 10 1 |AGILENT TECHNOLOGIES INC........ocviiiiiiiiiiiiciinsicsiesissiisisssiissiessssisssssssiesssisssesssnns | onsssessnnens 10/23/2018........ | COWEN ....112,000.000 | .... ...7,034,048 XXX

015351 10 9 |ALEXION PHARMACEUTICALS | 10/24/2018........ COWEN. ...t . 90,000.000 | .oovevrverieierieinienine 10,448,838 XXX

02079K 10 7 |ALPHABET INC 10/26/2018........ | COWEN ..8,000.000 ..8,715,727 XXX

023135 10 6 |AMAZON COM INC 11/09/2018........| VARIOUS .. ..6,200.000 | ... 10,437,534 XXX

032511 10 7 |ANADARKO PETROLEUM CORP. 10/31/2018........ COWEN. ...ttt . 10,300.000 548,679 XXX

060505 10 4 | BANKAMERICA CORP NEW......oiiiiiiiiiriiieiiiieiisisississsisssie st ssssesssssssssensens | sooessossessnns 03/26/2018........ | VARIOUS........oeviriiieiiiieiinsiessiessie s enssnnes ....395,000.000 11,887,177 XXX

09062X 10 3 |BIOGEN IDEC INC 03/27/2018........ | EVERCORE........ccoviiiiiiieiiiscie st . 14,000.000 | .... ...3,733,950 XXX

126650 10 0 | CVS CORP......ooviirceciticee sttt 11/29/2018........ SPINOFF......coiiirmieierirererinsin . 88,806.800 | ....vvverreriieiieriia 6,047,660 XXX

149123 10 1 |CATERPILLAR INC DEL 11/08/2018........ | VARIOUS ....173,000.000 .25,023,912 XXX

151020 10 4 |CELGENE CORP. 11/21/2018........| COWEN .. 20,000.000 | ... ...1,355,092 XXX

192446 10 2 | COGNIZANT TECHNOLOGY ....ovvvrvuiiriirrinririieiesssiessessssisssssssssssssessessssenes 10/30/2018........ COWEN. ..ottt . 50,000.000 | .ooverrvreiinrieriieieniees 3,349,285 XXX

30303M 10 2 |FACEBOOK INC 04/05/2018........ | VARIOUS ....107,000.000 17,625,362 XXX

369604 10 3 |GENERAL ELEC CO 10/30/2018........ | COWEN ....295,000.000 | .... ...3,334,238 XXX

437076 10 2 |HOME DEPOT INC 10/24/2018........ COWEN.......coieiriiei et . 19,000.000 | ..oocvoeiviiiciieieienes 3,438,574 XXX

459200 10 1 |INTERNATIONAL BUSINESS MACHS 10/23/2018........ | CITIGROUP........c.coovrrrrrrrirere . 25,000.000 ...3,232,248 XXX

BAT10L 10 B | INETFLIX INC...oiiriireriiicieiicsiisicissie ettt sssssensnnsns | cesessosssessnns 04/2412018........ | COWEN......oivriirriieiiiiessie et nsen . 50,000.000 | .... 14,461,072 XXX

68389X 10 5 | ORACLE SYSTEMS......oiiiieiieireeinrieeeeieeesie s esisssssesessenees 03/20/2018........ VARIOUS.......ooiiriieieicee et +..208,000.000 | ..ovonreireeeer 10,328,075 XXX

747525 10 3 |QUALCOMM INC... 11/16/2018........| COWEN ....560,000.000 .32,855,454 XXX

90130A 10 1 [TWENTY-FIRST CENTURY ....ctviirimiriiriiieiieninesieniesisseiesssssssensesessenns 11/09/2018........| COWEN ....100,000.000 | .... ...4,827,500 XXX

911312 10 6 |UNITED PARCEL SERVICE 03/15/2018........ VARIOUS......ooiiiriieisticter st +:347,000.000 | .oocvoreiiceenie 37,018,296 XXX

92343V 10 4 |VERIZON COMMUNICATIONS 10/23/2018........ | CITIGROUP........c.coevrrrrrrrrrrrenns ....125,000.000 ...7,146,163 XXX

931142 10 3 |WAL-MART STORES INC. 11/19/2018........ | VARIOUS.......ooiiiieeieeseiee e ....282,000.000 | .... .29,102,300 XXX

98311A 10 5 | WYNDHAM HOTELS & RESORTS INC.......comiiiiiiiireriniiresiiissssiessssse s nsns 06/05/2018........ | SPINOFF.......cccovririmiririririreriniin . 50,000.000 564,245 XXX

G29183 10 3 |EATON CORP. . 11/08/2018.. COWEN ....139,000.000 .10,000,938 XXX

G5960L 10 3 |MEDTRONIC INC.......... 03/19/2018......... | EVERCORE........ccoitiiiiiiieiiiscie ettt . 44,000.000 ..3,517,791 XXX

Y2573F 10 2 | FLEXTRONICS INTL LTD. ... cciiiieiiierisisissnsssssnssssenssesessensssessnsssssssssssesssnsasssessensssssnsssssssansnns | aosssasssssnns 11/02/2018........ COWEN. ...ttt 1,080,000.000 9,883,442 XXX

9099999. Total - ComMON StOCKS - INAUSHIIAl ANA MISCEIAMEOUS. ... vttt sttt ese s ees e ffseeedseeE e s eE £ E e E 8488 EE 4R eE £ SR E 808 Ef£EE S8 8 £ 8 SR £EE SR EEfSEE P E £ E S0 E S E L8 E R E LS80S EE o0 E SR E e SeE1enbee R e en bbbttt | donssnssenssne e enes 286,644,390 XXX

Common Stocks - Mutual Funds

78464A 78 9 | SPDR S&P INSURANCE ETF ..ot sssssssesssssssssessessens | oessnnieesenes 09/21/2018........| COWEN ....400,000.000 13,084,000 XXX

92204A 87 6 | VANGUARD UTILITIES ETF 01/17/2018.. COWEN ....170,000.000 .18,941,196 XXX

9299999. Total - COMMON SEOCKS = MULUI FUNGS............ovoivieiieieitiiiicicicte ettt b st sssess etebessssssssessesseb st esses e s sess et st st b e sssesssessesses st essesssassessessnsnes 32,025,196 XXX

9799997.  Total - COMMON SHOCKS = PAI 3.tttk f R feE _ffoEE e EbeEE R e EE R eEf S E R oL E 8 EE 48R EoEE£Ef £ R Ef4EE R0 E o8 EEf L E £ EEHEEEEf£EEEEEfEEE£EE £ Ef L e E R EEE L E L E 1L HE S E e E e SEE e E b seEehb et oeEfehbseErE e b r bbbttt | doenbsnsens e e enes 318,669,586 XXX

9799998. Total - Common Stocks - Summary Item from Part 5.. ettt ettt et et ee et e ettt et et s bR et b s et ee A et b e et e s st ek en R st e st eetensesietes | aetessessesiesessesietnsistessesetassensessssntenses | sressesiesessantesiesesintentessess 37,007,624 XXX

9799999, TOtAl = COMMON SHOCKS. ...ttt E s E e E 0o e o8 eeEeEE o0 eEE e ffoEEeEEoEE e ehE oL e eEE o R oeE oL E 80 E oL e 8 fEEE o0 E R EEoEE e E 0 EoEE 8 E o E L8 e0E o E o0 E e E 0 eEE 0 E oL E e E i E oL E S EE 0 E 0 E 0S8 h e b e ohe1est e b e bbbttt | dinsnsens sttt nes 355,677,210 XXX

9899999,  TOtal - Preferred @nT COMMON STOCKS. .......c.evieeeeeieeeeieeeteeeeteeeteteteeeteseeeseeseseseesessestesesasesseseseseesessssesesesese  euetesassssessseseetasessesesssesessesaseeseseeesessssseeseseeesesseseeseseseeessseesseses et esestsseseetes s eeeseseeeseses s eseesseeeeetesenesees e eeeesetesesess e eeessesesessessseeestass  euevesesessssesessesesesessssesessesensesssssssesens | oeresssesesssesesesessesesesa 355,677,210 XXX

9999999. Total - Bonds, Preferred aNd COMMON SHOCKS...........ccvuviiviiierieesieieeseeeise s ss e sesss st s s s s s s s st esssses s4ssssesssssssssessassse st esses s s ee s b s b ees s s s s s s s s s s s e e s 2 b s b4 e s s s b4 s s 2 b s s e s b e b2 s b e e s s s s 2 b e s s b e st s bbbt b s st b e baens | oessessssassses s s s es s e s s s sses s bnssensnss | bensssssesssssesses s sees s san 961,616,696 XXX
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F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal Disposal | During Year Date
Bonds - U.S. Government
36207K WC 0 |GOVT NATL MTGE ASSN.. . [12/01/2018. [MORTGAGE PAYDOWN.. N 6,330 | oo 6,330 1 6,330 0| 327 | 09/15/2029.
912828 LY 4 |USTREASURY.. -1 02/05/2018.| JP MORGAN....oooscvoeersvveensssveensss | 4,533,105 | .. 1,500,000 | .......1,457,930 | .vvrrrn 1,490,738 | covovrvvccccciis | ovvvereeessn T8 | i | vvvereeesesss T8 | oo | v 1,491,216 | oo [ e 41,890 | ... 41,890 | ... 11,607 | 11/15/2019.
912828 MP 2 |U S TREASURY. .. | 02/06/2018. | JP MORGAN.... o 2,679,117 | ... 2,600,000 | ....... 2,571,055 2,593,206 85,912 85,912 | ... 45,076 |02/15/2020.
912828 NT 3 |USTREASURY......oovcccoe.ee .| 02/01/2018. | MORGAN STANLEY B R B 1,513,184 | ....1,500,000 | ...... 1,634,590 | 1rooorss 1,545,845 | oo | e (1,489) [ | s (1889) | oo | e 1,544,356 | ..ooovcreeens | o G172 o (31,172)] .......18,297 | 08/15/2020.
912828 PC 8 |USTREASURY.....oomiiiirisrnssccnssnnnsinnnns - [ 10/02/2018. | WELLS FARGO - 4,978,320 | .....5,000,000 | ....... 5,184,180 | .......... (20,835) 5,060,271 | coovccrsvern | oo (81,951)]| ........ (81,951) | .....115,914 | 11/15/2020.
912828 UV 0 |US TREASURY...ccoovvmiririiiiiiinnrinerieriecesenens .. 102/02/2018. [ JP MORGAN..........coovvvinvismrissnsissniisans | 3,908,438 | ... 4,000,000 | ....... 3913281 | ...........3,958,212 . 1,759 3,959,971 | oo | (51,533)| ........ (51,533) | ..o 15,824 | 03/31/2020.
0599999. Total - Bonds - U.S. Government 14,618,494 |....14,606,330 | ..... 14,767,339 | ........ 14,675,113 | o0 | 0000(19,763) | s [, (LX) P— 0 | e RNl L ) E— 0 | (36,854) | ........ (36,854) | .....207,045 | XXX
Bonds - All Other Government
135087 A6 1 |CANADA GOVERNMENT... < | 1011512018, | RBC DEXIA. oo oot | 12,564,929 |....13,069,000 | .....12,602,948 | .......... 1,080,469 | covvvvorrcrri | weerrneen 2122 [ | cvoreennns 2122 | o | e 12,603,551 | vvvvevrnrrins | o (38,622) | ...oe (38,622) 06/01/2023.
135087 B3 7 | CANADA GOVERNMENT... .. [ 04/10/2018. | VARIOUS........cooovrrvirrrriiiseriisessiinns . 22,653,741 |....22,671,000 | ..... 22,839,193 | ......... 22,753,505 ) ... 22,734,086 | ..oooevveerrrenns [ cevernns (80,345) | ........ (80,345) 09/01/2018.
135087 C8 5 |CANADA GOVERNMENT... .1 06/05/2018. | VARIOUS..........cooovvemriiirrieneiicines . . 1,235,735 | ..... 1,236,000 | ....... 1,264,107 | vovvvvvenes 1,256,835 3| SRRSO DURNROOOON (1 1<) N SSRROON IS 1,252,522 | cooeveereenrceens | e (16,787) | ........ (16,787) 09/01/2019.
135087 D5 0 |CANADA GOVERNMENT... - | 10117/2018. | HSBC . B 1,235,263 | ....1,250,000 | ....... 1,260,863 ) SRR VRPN i ) | NSOG[N 1,260,469 | .cvvvevrcrrs | o (25,208) | ........ (25,206) 06/01/2025.
135087 D9 2 | CANADA GOVERNMENT.......ooccomocomrsrersooee .| 10110/2018. | PRUDENTIAL FUND.....ooccooorreorsreees ) . 769932 | ... 778,000 | oo 791459 ). 784,087 | oo (14,115)| oo (14,115) 03/01/2020.
135087 E5 9 | CANADA GOVERNMENT... | 10/04/2018. | PRUDENTIAL FUND.... ol . 1,031,393 | .....1,062,000 | ...... 1,062,317 ) (SRS PPN | ) | SOOI 1,062,029 | vovvrvcrsvres | v (30,636) | ... (30,636) 09/01/2020.
135087 E6 7 |CANADA GOVERNMENT... .| 04/10/2018. | CANADIAN IMP BK 2,376,775 | ....2.500,000 | ......2.438,000 2,440,121 (63,346) (63,346) | . 06/01/2026.
135087 F2 5 |CANADA GOVERNMENT... | 10/04/2018. | CIBC WORLD MKTS.... 4,826,634 | ....5,010,000 | ....... 4,962,646 | .vvrer8,973,299 | oo | orrerrne BTAT | v [ evrveenec8TAT [ | v 4,982,048 | oovcrriririns | e (155,412) | ......(155,412) 03/01/2021.
135087 F5 8 |CANADA GOVERNMENT... .| 10/05/2018. | T D SECURITIES | - 4,420,510 | ....4,629,000 | ....... 4,616,304 | s 4,617,940 | oo | 022292 | o [ 2,292 [ e | 4,620,231 | cooovreees | o (199,722) | ......(199,722) 09/01/2021.
135087 F9 O | CANADA GOVERNMENT.......cooierrivveseversnon .| 04/110/2018. | RBC DEXIA . . 3,078,640 | .....4,000,000 | ... 3,990,038 3,996,107 | covvovcrsccce | o (17.467)| ....... (17,467 11/01/2018.
135087 G3 2 | CANADA GOVERNMENT... .| 10/04/2018. | CIBC WORLD MKTS.... 148,348 | ... 158,000 | oo 150,952 152,612 | oo [ (4,265) | .. (4,265)| . 03/01/2022.
135087 G4 0 | CANADA GOVERNMENT... .| 04/02/2018.| T D SECURITIES 2,640,583 | .....2,664,000 | ......2,650,494 2,658,083 (17,499) (17,499) | . 02/01/2019.
135087 H4 9 | CANADA GOVERNMENT... .| 10/29/2018. | VARIOUS 2,726,280 | .....2,800,000 | ....... 2,764,160 2,766,623 | .oovovvereeeeere | o (40,343) | ........ (40,343) 03/01/2023.
135087 H9 8 | CANADA GOVERNMENT... - 10/19/2018. | BMO CAPITAL. = N 9,831,000 |....10,000,000 | ....... 9,961,900 R . 9,964,250 | ..ovvocccceerr, | e (133,250) | ......(133,250) 09/01/2023.
135087 YR 9 | CANADA GOVERNMENT... .| 04/10/2018. | BANK OF . ) 310,078 | ........ 303,000 | .......... 323,786 | coovoocen KRR R B (3,036) | .eoovee (3,036) 06/01/2019.
135087 ZJ 6 | CANADA GOVERNMENT... | 10/04/2018.| CIBC WORLD MKTS . 757,057 | ........ 740,000 | ......... 807,663 795,887 783,446 (26,389) | ........ (26,389) 06/01/2021.
135087 ZU 1 | CANADA GOVERNMENT -1 10/10/2018. | CIBC WORLD MKTS.... 1,610,682 | ..... 1,593,000 | ......1,731,193 715,685 1,694,432 | oo | e (83,750) (83,750) | . 06/01/2022.
13509P EG 4 | CANADA HOUSING TRUST... .| 08/28/2018. | VARIOUS 5,002,210 | .....5,000,000 | ....... 5,050,350 5,024,179 | covveecevovcccres | oo (21,969) | ........ (21,969) 06/15/2019.
13509P EP 4 |CANADA HOUSING TRUST... | 08/28/2018. | PETERS & CO. . N 4,991,550 | .....5,000,000 | ....... 5,058,000 5,032,831 | coooooccceerrce | e (41,281)] ........ (41,281) 12/15/2019.
13509 FV 0 | CANADA HOUSING TRUST... .| 10/31/2018. | RBC DEXIA B . 3,871,240 | ....4,000,000 | ...... 3,051,240 3,964,397 | oo [ e (93,157) | ........ (93,157) 12/15/2021.
563469 UM 5 |MANITOBA PROV CDA .| 12/06/2018. | T D SECURITIES. o 2,479,150 | ....2,500,000 | ...... 2,478 350 2,490,755 | .ovvcverscen [ oo (11,605) | ........ (11,605) 11/21/2019.
68323A BN 3 | ONTARIO PROV | 10/05/2018. | DESJARDIN N 4,099,959 | .....4,100,000 | ....... 4,262,565 | ....00.... 4,253,631 | oo | oreen(20,814) | oo [ (20,818) | | e 4232817 | oo | o (132,858) | ......(132,858) 06/02/2023.
68323A EA 8 |ONTARIO PROV .| 10/15/2018. | NATIONAL BANK.........ovvonvviscriisniians | 4,795,750 | ..... 5,000,000 | ....... 4,879,800 | ... 4,888,478 | oo | 00e0en20,393 | e | eeieen20,393 | | e 4,908,871 | .oovoereerrenns | e (113,121) | ...... (113,121) 03/08/2022.
748148 NX 7 |QUEBEC PROV .| 10/05/2018. | BANK OF } 1o 3,781,170 | ....3,000,000 | ...... 4,111,980 3,883,737 | oo | (102,567) | ......(102,567) 01/16/2023.
74814Z EH 2 |QUEBEC PROV - 01/05/2018. | CAPSTONE.....ovsovssvvsssmsssssssesssessn | e, 1,076,640 | ....1,000,000 | ..... 1,097,650 | ........... L I /1)) IO IO (-v.1) | [N 1,088,590 | ....ooovrscsiiee | o (11,950 ........ (11,950) | ...ooo 4425 |12/01/2021.
1099999. Total - Bonds - All Other Government. ...103,215,249 |..104,063,000 |....105,107,958 | ......... 79,391,862 | e 0 (205,795) 0 . 104,693,946 | ..ol 0 |..(1,478,698) | ...(1,478,698) | ..1,326,791 XXX
Bonds - U.S. States, Territories and Possessions
13063C  4Q 0 | CALIFORNIAST -~ | 08/29/2018. | JANNEY MONTGOME ) RIS IS 1,186,660 | ....1,000,000 | ...... 1178740 | oo 1,166,713 | coeevrcrrrns | crrrern(8,960) | oo [ (G T0) TS I 1,157,753 28,907 28,907 | ..... 54,167 | 08/01/2028.
13063C  5Y 2 | CALIFORNIAST - | 11/20/2018. | MORGAN STANLEY ..o | 1,743,690 | ....1,500,000 | ..... 1,771,890 1,753,763 (20,788) | ovvccerer | o 1,732,975 | oo | oo 10,715 | ... 10715 | ...... 98,333 | 08/01/2027.
37358M CW 9 |GEORGIA STRD & TWY....oooovorrecorsesossionnns .| 08/20/2018. | BANK AMERICA MERRILL.. 509120 | ... 500,000 | ........ 618,045 519,387 (10,616) 508,771 349 | o 349 | ... 24,375 | 03/01/2019.
574193 KJ 6 |MARYLAND ST. - | 11/116/2018. | CIT GROUP N - 1,052,730 | ...1,000,000 | ... 1,215,940 ..1,095,464 (32,247) | oovveersverns | o 1,063,217 | v | o (10,487) | ........ (10,487) | .......68,250 | 08/01/2020.
93974C  QC 7 | WASHINGTON ST - | 08/20/2018. | MORGAN STANLEY....oovsivvrsvrrsiiens . . 523,760 | ........ 500,000 | .......... 557,510 | .... 525,923 (3,000) 522,922 KL 838 | ...... 26,458 | 02/01/2023.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........ccccvuiriiiiees  coviecviiecsiensiessisssssssssss s | 5,015,960 | ..... 4,500,000 | ....... 5,342,125 | ... 5,061,250 (75,611) [ oovrvenninnns [V 4,985,638 | ... 0 | e 30,322 | ......... 30,322 | ..... 271,583 XXX
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Bonds - U.S. Political Subdivisions of States
63165T RC 1 [NASSAUCNTY NY MUNICIPAL............ |..[11/15/2018. BARCLAYS 1,607,805 | ..... 1,500,000 | ....... 1,784,880 | ........... 1,691,856 | .ovvvevvvvevecrers | v (44,242) | ccooooov | (T 27)] [ . 1,647,614 | oo | s (39,809) | ....... (39,809) | ....... 85,000 | 10/01/2021.
2499999, Total - Bonds - U.S. Political Subdivisions of States... 1,607,805 | ... 1,500,000 | ....... 1,784,880 | ........... 1,691,856 | .oovvvce 0 .. (44,242) | oo, 0 | (44,242) | ..oooovvviinnnne. [ 1,647,614 | ..o 0. (39,809)] ........ (39,809)] ....... 85,000 XXX
Bonds - U.S. Special Revenue and Special Assessment
040507 KJ 3 |ARIZONA HEALTH FACS AUTH.... 0110172018 TMATURITY oo | ] 350,000 | ....... 350,000 | ........ 367.367 350,000 0 | 9,188 | 01/01/2018.
040649 LZ 6 |ARIZONA ST TRANSPRTN BRD.... | 11/26/2018. | GOLDMAN SACHS.....cccoovvvovcsvsveiienn | | 3,216,690 | ....3,000,000 | ... 3.423.180 3,245,157 (28,467)] ....... (28,467) | .....211,250 | 07/01/2021.
04109K CV 7 |ARKANSAS ST DEV - | 12/03/2018. | GOLDMAN SACHS.. 2,089,800 | .....2,000,000 | ...... 2,220,520 2,095,841 | oovvcversreen [ oo (6,041)] .......... (6,041)] ....101,389 | 06/01/2020.
13067 MZ 1 |CASTECON RECOVERY.. .| 07/01/2018.| MATURITY... 110,000 | ....... 110,000 | .....e... 112,019 110,318 110,000 0 5,500 | 07/01/2018.
130795 E2 9 |CALIFORNIA STATEWIDE CMNT.. . |- | 09/14/2018.| MORGAN STANLEY.... . o 3,970,473 | .....3,900,000 | ....... 4,066,101 ..3,929,070 3,912,666 | .eovvececereree | e 57,807 | ......... 57,807 | ....187,958 | 04/01/2019.
161036 NK 0 |CHARLOTTE NC ARPT.....ovvvvrirrrrriirinnnnriinienns .. [ 11/13/2018. | PERSHING DLJ 1N T 883,311 | ........ 825,000 | .......... 945,285 903,132 | .ooverrvvvrieenns [ o (19,821)] ........ (19,821) | ....... 56,604 |07/01/2021.
176553  GP 4 |CITIZENS PROPERTY INS CORP FL MUNICIPAL| .. | 02/12/2018. | RAYMOND JAMES.....ccocoomvsvvvmmmmsciinnn | L 1,630,884 | ....1,520,000 | ... 1,706,652 | vvoeooc 1,582,097 | cooovvccvceerrsens | werreeen2900) | oo | eeveerecens(2,800) [ e | o 1,579,197 | oo | oo 51,687 | ........ 51,687 | ... 15,200 | 06/01/2020.
176553 HB 4 |CITIZENS PROPERTY INSURANCE CORP......... .| 11/09/2018. | VARIOUS 2,252,150 | ...2,000,000 | ... 2,292,820 2,202,788 | oo | oo 49,362 | ......... 49,362 | ....... 93,472 | 06/01/2025.
207758 RQ 8 | CONNECTICUT ST SPL TAX OB...cccocooovvvrrrrers .| 12/03/2018. | LOOP CAPITAL.... | 2,386,176 | .....2,330,000 | ....... 2,762,867 2,393,028 | .coovovereen [ o (6,852)] .......... (6,852)| .....137,535 | 10/01/2019.
3128H6 MY 7 |FHLMC .| 08/01/2018. | VARIOUS......oooccoeoooesereesres o T DLy B Lr 42,012 41,283 L — 568 | 08/01/2018.
3128K7 U5 5 |FHLMC .| 12/01/2018. | MORTGAGE PAYDOWN.. . 233,982 | .......233,982 | ........ 223,636 233,082 0 | 3,148 | 09/01/2035.
3128KG FP 8 |FHLMC .| 12/01/2018. | MORTGAGE PAYDOWN.. 61.249 62,948 61,249 0 2,038 | 11/01/2036.
3128LB AZ 1 |FHLMC .| 12/01/2018. | MORTGAGE PAYDOWN. ..o | | oaug | qo7a0 | 13,572 12,740 [ 469 | 05/01/2038.
3128M4 CP 6 |FHLMC - [ 12/01/2018.| MORTGAGE PAYDOWN.. | 83,200 | .....rr 93,200 | v 91,205 93,200 0 12/01/2036.
3128MJ 7B 9 |FHLMC - | 12/01/2018. | MORTGAGE PAYDOWN.....oocccvvvrvves . . 1,176,758 | ....1,176,758 | ....... 1,142,559 B I — 1,945 | oo | v 1,176,758 0 12/01/2046.
3128MM CK 7 |FHLMC - | 12/01/2018. | MORTGAGE PAYDOWN.. 269,096 | ........ 269,096 | .......... 269,832 0 269,096 0 ... 7,235 | 09/01/2020.
3128P7 BH 5 |FHLMC .| 12/01/2018. | MORTGAGE PAYDOWN.. 116,534 116,534 ..118,045 (199) 116,534 0 3,592 | 12/01/2025.
3128P7 CB 7 |FHLMC | 12/01/2018. | MORTGAGE PAYDOWN.. 182,060 | ...... 182,060 187,039 (654) 182,060 (U - 7,025 | 02/01/2026.
3128PE 4N 5 |FEDERAL NATLMG.......ccooiiiiiriiiriirereireceienens .. | 12/01/2018. | MORTGAGE PAYDOWN.. 11,941 | oo, 111,941 | oo, 114,004 (232) 111,941 0 3,674 | 10/01/2021.
31292L DN 2 |[FHLMC .| 12/01/2018.| MORTGAGE PAYDOWN.. . 805,114 | ........ 805,114 | .......... 878,078 (4,831) 805,114 0| 28,806 | 07/01/2041.
312042 CB 9 |FHLMC - 12/01/2018. | MORTGAGE PAYDOWN.. . 513,330 | ........ 513,330 | .......... 530,695 (1,034) 513,330 0. 10,497 | 09/01/2040.
312945 TE 8 |FEDERALNATLMG.....cccooiiimiiririirinniiniincies .| 12/01/2018. | MORTGAGE PAYDOWN.. 3 357,560 02/01/2041.
31294K M4 4 |FHLMC .| 01/01/2018. | MATURITY. 0 3,653 01/01/2018.
312965 M3 7 |FHLMC .| 12/01/2018. | MORTGAGE PAYDOWN....ovcccccccveees |l o0ama b 00777 | o 2964 | oo 20798 | oo ooy @1) 20,777 01/01/2034.
31297C HD 5 |FHLMC .| 12/01/2018. | MORTGAGE PAYDOWN.. 1 18,024 07/01/2034.
31297S R6 4 |FHLMC .| 12/01/2018. | MORTGAGE PAYDOWN.. ) ; 2 7438 08/01/2030.
31208N UG 8 |FHLMC .| 12115/2018. | MORTGAGE PAYDOWN.. AST9 | o 4579 | 1629 | | I (46) 1579 05/01/2031.
31307G MD 8 |FHLMC .| 12/01/2018. | MORTGAGE PAYDOWN.. 115,201 | ...... 115,201 | wooove. 121,565 (141) 115,201 03/01/2029.
31307G  TL 3 |FHLMC | 12/01/2018.| MORTGAGE PAYDOWN.. 146,383 | ........ 146,383 | ... 154,469 (162) 146,383 03/01/2029.
31307Q  6A 0 |FHLMC .. [ 12/01/2018. | MORTGAGE PAYDOWN.. 296,140 | ... 206,140 | o 291,976 45 296,140 06/01/2031.
313266 AX 3 |FEDERALNATLMG.....occooiivenn - 12/01/2018.| MORTGAGE PAYDOWN.. 105,993 | ... 105,993 | ......... 111,988 40 105,993 08/01/2041.
3132HM TF 8 |FEDERALNATLMG......oooooooseversreessoeesirens .| 12/01/2018. | MORTGAGE PAYDOWN.. 165,068 | ... 165,068 | oo 177,139 (309) 165,068 09/01/2042.
3132)9 D3 9 |FHLMC .| 12/01/2018. | MORTGAGE PAYDOWN.. 534347 | ... 534347 | o 553,050 (791) 534,347 04/01/2043.
3132LQ QA 8 |FHLMC .| 12/01/2018. | MORTGAGE PAYDOWN.. 15132 | o 15132 | o 114,304 5 115,132 01/01/2038.
3132M5 G2 2 [FHLMC | 12/01/2018. | MORTGAGE PAYDOWN.. 1,709,158 | ....1,709,158 | ...... 1,833,072 (14.218) | oo | e 1,709,158 02101/2044.
3132M6 YN 4 |FHLMC .| 12/01/2018. | MORTGAGE PAYDOWN.. ) 531223 | oo 531223 | oo 563,014 311 531,223 05/01/2044.
3132MA BV 2 [FHLMC .| 12/01/2018. | MORTGAGE PAYDOWN..............ocerorrn. ) . 522,629 | ... 522629 | ... 564395 | .. . B 1154 522,629 10/01/2044.
3132QT  QZ 2 |FEDERALNATLMG...oooorcrrsnrr - [ 12/01/2018. | MORTGAGE PAYDOWN....oovsvvvesves | |, 1,899,760 | ....1,899,760 | ... 1,998,459 | .00 1,902,498 | oo | eereeend2,738) | e | e (1)) PN B 1,899,760 10/01/2045.
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3132WG FY 8 |FEDERALNATLMG......cccooommriimiriirirrireceriecenens .. [ 12/01/2018.| MORTGAGE PAYDOWN........ocoovmmmvvciians | 527512 | 527,512 | oo 525,617 527,512 0 8,584 |09/01/2046.
3132WN  JR 4 |FHLMC | 12/01/2018. | MORTGAGE PAYDOWN.. 1,838,855 | ....1,838,855 | ...... 1,942,434 | 001,849,824 | oo | eere(10,969) | oo | e (10,969) | oo | e 1,838,855 0 o 40,651 | 05/01/2047.
31387C XK 2 |FEDERAL NATL MG - .. | 02/28/2018. | MORTGAGE PAYDOWN.. 28,744 (| 501 | 04/01/2031.
3138E8 K6 8 |FEDERAL NATLMG.......ccooveveverererererererererenennnnnen .| 11/01/2018. | VARIOUS 526,025 0 9,897 | 04/01/2042.
3138LR  7M 8 |FNMAPASS-THRU LNG30Y.. .. | 11/01/2018. | VARIOUS 836,627 0 ... 17,128 | 06/01/2042.
3138MK 4R 4 |FEDERAL NATL MG .. | 11/01/2018. | VARIOUS 378,521 0. 7,462 |11/01/2042.
3138WJ U8 9 |FEDERAL NATL MG .. | 11/01/2018. | MORTGAGE PAYDOWN.. 1 39,871 0 83 | 02/01/2032.
3138XC F3 1 |FNMA PASS-THRU LNG30Y.. .. | 11/01/2018. | VARIOUS 176 449,760 (| 7,605 | 09/01/2043.
3138Y5 5D 4 |FNMA PASSTHRU AX4443 .| 11/01/2018. | VARIOUS (982) 609,382 0 9,095 | 10/01/2029.
31402R DD 8 |FNMAPASS-THRU LNG30Y .. | 11/01/2018. | VARIOUS 136 122,296 (| 3,534 | 05/01/2035.
314038 W5 1 |FNMA PASS-THRU LNG30Y .. [ 11/01/2018. | VARIOUS.........ooovvrvisennvvissseriiissnsirens | ol 51372 51372 | 53025 | o BB o D o (47) 51,372 0 1,796 | 11/01/2033.
31404N GC 4 |FEDERAL NATL MG... ..| 11/01/2018. | VARIOUS 538 90,881 0 1,889 | 05/01/2019.
314058 EF 7 |FEDERAL NATL MG... .. | 11/01/2018. | VARIOUS 94 49,874 0 1,019 | 08/01/2035.
31406V DP 8 |FNMAPASS-THRU LNG30Y....oooosororirrrrrrrrrre. .| 11/01/2018. | VARIOUS (2,520) 262,457 0 05/01/2035.
31406W 2M 5 |FNMA PASS-THRU LNG30Y.. .. | 11/01/2018. | VARIOUS (1) 3,221 0 06/01/2035.
31409X PU 7 |FEDERAL NATL MG ..| 11/01/2018. | VARIOUS 71 44,707 0 02/01/2036.
3140GV NB 7 |FEDERAL NATL MG... .. | 11/01/2018. | MORTGAGE PAYDOWN.. . 0 20,977 0 09/01/2047.
314100 5Y 2 |FEDERALNATLMG.. - | 11/01/2018.| VARIOUS . B L I I 111,044 0 08/01/2036.
31410P A8 6 |FEDERAL NATLMG.....ccomiivirvvirernrininriieinninens ..| 11/01/2018. | VARIOUS 3,015 () 116 | 08/01/2036.
314100 YW 6 |FHLMC .. | 11/01/2018. | VARIOUS 6,431 (1 211 | 09/01/2036.
31411C  KH 3 |FEDERAL NATL MG......ooioieiiioisiiinininnns .| 11/01/2018. | VARIOUS 1,417 0 58 | 11/01/2036.
31411K R4 7 |FNMAPASS-THRU LNG30Y. .. | 11/01/2018. | VARIOUS 112,174 01/01/2037.
3141IN  5C 7 |FNMAPASS-THRU LNG30Y .. | 11/01/2018. | VARIOUS 68,456 02/01/2037.
31411W AU 1 |FNMAPASS-THRU LNG30Y. .| 11/01/2018. | VARIOUS e 95,561 94,813 04/01/2037.
31412A U9 3 |FNMA PASS-THRU LNG30Y. .| 11/01/2018. | VARIOUS. 20333 | 20333 | o 20746 20,333 07/01/2037.
31412R D5 3 |FNMA .. | 11/01/2018. | VARIOUS..... 693,319 96,136 693,319 03/01/2040.
31419A DS 3 |FNMAPASS-THRU LNG30 Y. o [ 11/01/2018. | VARIOUS......oovovvvvsvrvsvmsssrnssieesnne || 4ggaaa| 188,306 09/01/2039.
31419 SH 2 |FNMA PASS-THRU....oooocceorsceese | 1110172018, [ VARIOUS. .o | | pepaos | germgs| 565,325 11/01/2040.
31419K GD 1 |FNMA PASS-THRU LNG30Y. .. | 11/01/2018. | VARIOUS 921,844 | 921,844 | ... 921,844 11/01/2040.
314190 QD 8 |FNMAPASS-THRU LNG30Y.. .| 11/01/2018. | VARIOUS..... . 696 | ..ooo... 22696 | ............ XTI TN .-y (1: N ISR IO (1) | O BN (12) 22,696 12/01/2040.
341507 E7 2 |FLORIDA ST BRD ED LOTTERY.... .| 08/20/2018. | BANK AMERICA MERRILL.. 514430 | ..o 500,000 | . 566,955 (5,525) 507,552 07/01/2019.
38122N YV 8 |GOLDEN ST TOBACCO CORP .| 09/14/2018. | RBC CAP.....ococcvrcvrsessssiseens | 1,079,390 | ....1,000,000 | ..... 1,123,070 (20,861) 06/01/2021.
38612P AA 2 |GRAND PARKWAY TRNASPRTN CORP... | 11/09/2018. [ JP MORGAN.....cocvvrersvsscsriiisnn | | 1,206,185 | ....1,105,000 | ... 1.220.351 (10,703)| .. 02/01/2023.
442403 JU 6 |HOUSTON TEX INDPT SC. .| 06/20/2018. | WACHOVIA 1,661,985 | ....1,625.000 | ..... 1745364 (26,246) | .. 02/15/2019.
46257T DW 6 |IOWA ST SPLOBLIG.. - 08/15/2018. | WACHOVIA.. . N 2,501,914 | ....2,435,000 | ....... 2,636,155 (51,036) 06/01/2019.
485429 CV 4 |KANSAS ST DEV FIN AUTH RE. - | 11/05/2018. | BARCLAYS . . 1,036,240 | ....1,000,000 | ...... 1,208,540 | ..o (19,519) | ovvcoereseen | e 1,055,342 03/01/2021.
495008 YN 9 |KING CNTY WA SCH DIST #405 BELLEVUE....... - 05/18/2018. | HILLTOP SECURITIES.... B I 1,098,890 | .....1,000,000 | ... 1,179,350 | .......... 1,140,409 (13,618) | oo | eerree 1,126,791 12/01/2021.
544552 UV 2 |LOSANGELES CA......cooooivvrrrriinnes .| 08/07/2018. | MERRILL LYNCH 155,619 | ....... 150,000 | ......... 158,273 153,483 (415) 153,068 08/01/2022.
544552 ZD 7 |LOS ANGELES CA HARBOR DEPT. .| 08/03/2018. | MESIROW.... 817,680 | ........ 750,000 | .......... 878,325 846,539 (15,774) 830,765 08/01/2021.
546398 B5 6 |LOUISIANA PUB FACS AUTHR < |- |07/01/2018.| MATURITY... o . 205,000 | ........ 205,000 | .......... 205,000 205,000 | oo | oo 0 205,000 07/01/2018.
574193 GM 4 |MARYLAND ST......cooiivimmrimmrriinnsiinseesessiieenienns .. [10/18/2018. | VARIOUS........ccoovvvvirrrrriescriiisescrinnns . . 1,533,593 | ... 1,500,000 | ....... 1,620,990 | ...........1,573,271 . o e (B4136) | o | e 1,539,135 08/01/2019.
592112 GE 0 |METROPOLITAN GOVT NASHVIL......cccoovvrvvurnnnes .. | 10/26/2018. | BARCLAYS......oooornsnnnrnrnennmnsssssssssennnee [ 1,571,220 | ..... 1,500,000 | ...... 1,786,050 | ..o LIP2 X7l O [CTURETS) ) S SO TCTRE 1)) S 1,582,385 07/01/2020.
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592647 EE 7 |MET WASHINGTON DC ARPTS.........coovvvriisiiinns o [ 111312018, | RBC CAP..ooveeeesssssssessnens | 1,131,420 | ... 1,000,000 | ....... 1,226,480 22,218,001 [ e | eeeeee(15,473) | s | oo (15,473) | e | o 1,202,527 | oo | e (7T1,107) | ... (71,107) ] ....... 56,111 | 10/01/2028.
59333P  ZK 7 | MIAMI-DADE CNTY FLA AVIAT.. | 08/2012018. | BANK AMERICA MERRILL.. 501,875 | ... 500,000 | ........ 549,455 50,778 | coevreerreers | o 1,007 | o 1,007 | .o 22,292 | 10/01/2018.
59447P NH 0 |MICHIGAN FIN AUTH REV. .| 01/02/2018. | ISSUE CALLED at 100.000.. 1,000,000 | ...1,000,000 | ... 1171,270 1,083,318 | oo |0 (83,318) | ... (83,318) | ... 01/01/2022.
596566 YX 1 |MIDDLETOWN CNTY NJ IMPT AUTH o |- | 041972018, [ STIEFL-F...ovoooovvvescvvssecesiisssssiiisens | 1,200,620 | ..... 1,000,000 | ...... 1,244,970 21,232,376 | o | eenn(31,756) | . (31,756) | ... 07/01/2028.
645424 AH 5 |NEW HOPE CULTURAL EDU FACT FIN CORP... | .. | 11/15/2018. | JANNEY MONTGOME. ..cococoovvsvcsvnnnc | 1,276,957 | ....1,100,000 | ... 1,332,991 | 1ioorer 1,332,810 [ v | el 19,168) | | ovreerns(19,168) | v | v 1,313,646 | covvvvrcvrrs | e (36,689) | .......(36,689) | ... 08/15/2027.
647207 AP 4 |NEW MEXICO MUN ENERGY....ccoccoooemviumrrnnnns - [ 01/26/2018. | RBC CAPITAL oo | 1,000,500 | .....1,000,000 | ... 1,000,000 | reeicci 1,000,000 | coversooeceerecc | eoveeeseceeesssec | eoeeererenessere | eeererneesereinsd [ eoceeessseceenns | oo 1,000,000 [ ...oovvrrere 11/01/2039.
64966M HS 1 |NEWYORKNY. - | 11/28/2018. | SIGNET BANK. 2,097,800 | ....2,000,000 | ....... 2,218,460 ) 2,102,687 [ coovvrreers | v (4,887) [ o (4,887) | ... 133,056 | 08/01/2020.
649674 JD 1 |NEWYORKNY CITY HEALTH.........ccommrvrrviisris -1 02/15/2018. | MATURITY... 100,000 | ....... 100,000 | .......... 114,151 100,260 ) 100,000 0 2,500 | 02/15/2018.
650010 AD 3 |NEW YORK ST TWY AUTH GEN... | 0811712018, | SEI CORP....ooovsvvvvsvssvssvsssssssies | 1,535,265 | .....1,500,000 | ... 1,711,560 ..1,554,915 )| S I 1,528,795 6,470 6,470 05/01/2019.
68607V D7 7 |OREGON ST DEPT ADMINISTRA.....ccooorvrrrcrerr .| 05/18/2018. | WACHOVIA.......oocccoemsvvessveenssioessiieens | | 1,056,500 | ....1,000,000 | ...... 1,236,390 | oo 1,078,981 | oo ) R 1,085,413 | .oooovcverns | oo (8,913) ..oeo (8.913) 04/01/2020.
686543 TL 3 | ORLANDO & ORANGE CNTY FL EXPRESSWAY |..|04/06/2018. | MESIROW.... 604338 | ... 600,000 | ..o 721,086 ) 605,031 (693) (693) 07/01/2018.
794665 FX 2 | SALES TAXASSET RECE - 03/22/2018. | JEFFERIES & CO...ooccvvcvres 1,315,488 | ....1,250,000 | ...... 1477175 ) I R 1,322,435 | oo | oo 6,947) | ......... (6,947) 10/15/2019.
79575 AM 0 | SALT VERDE AZ FINANCIAL CORP . o [ [ 11312018, BANK OF e |, 1,136,840 | ..... 1,000,000 | ....... 1,226,670 M oo | vereeeresn 1,185,614 | oo | oo (48,774)| ........ (48,774) 12/01/2026.
796253 3M 2 | SAN ANTONIO TEX ELEC......occcoooorrccersoons .| 11/09/2018. | LOOP CAPITAL...ooccccorseeereersrerro ) 1,034,640 | ..1,000000 | ... 1.180,100 ). 1042907 | oo (8,267)| v (8,267) 02/01/2020.
89602N  7F 5 |TRIBOROUGH NY BRIDGE & TUNNEL AUTH..... |.. [ 11/09/2018. | ZERO STAGE CAPITAL..........00rvrrrrrvrr ) 1,170,530 | ....1,000,000 ) [ B 1,194,946 | oo | (24,416) | ....... (24,416) 11/15/2027.
91514A DC 6 |UNIV OF TEXAS TX UNIV...occcocrrrrceerrernen | 0411912018, | STIEFL-F v || oapng | 500,000 ) 616,466 (21,966) (21,966) | . 08/15/2026.
91514A ES 0 |UNIV OF TEXAS TX UNIV. | 05/118/2018. | FIRST MARATHON. .coocosvsvsvcscsscen | 4,706,625 | ... 1,500,000 ) [P 1,788,118 | cooecvceres | o (81,493) | ....... (81,493) 08/15/2023.
93974D WT 1 |WASHINGTON ST FORIS .|| 03/16/2018. | BAUM GEORGE K...ooooorvovvvmvrvien | | 3,307,440 | ....3,000,000 | ...... 3423426 ) 3,310,929 | oo [ (3.489) | .......... (3,489) 08/01/2021.
944514 LL 0 |WAYNE CNTY MICH ARPT AUTH.........ccccovvvannnns .. [12/0172018. | MATURITY ...ooovvvirrriecnrisssiii 2,000,000 | ..... 2,000,000 | ....... 2,059,360 ) 2,000,000 0]... 100,000 | 12/01/2018.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS............  ocvoocvvrciieriieciesssssssssss s | 72,900,575 |...69,712,607 | ..... 77,375,690 )] I 0 oo 73,297,451 | ..covvce.. 0]... (396,878) | ...... (396,878) | ..2,703,905 XXX
Bonds - Industrial and Miscellaneous
00110A AE 4 |AEP TEXAS CTR FDG.... .[07/02/2018. TMORTGAGE PAYDOWN ..o | | 404437 | ... 404437 | o 457772 404,437 0 07/01/2020.
02587A AJ 3 |AMERICAN EXPRESS.... .1 05/02/2018. | BARCLAYS........ooimmmmmrimsnnniissssnssiissnns | 3,935,938 | ..... 4,000,000 | ....... 3,999,056 3,999,248 09/15/2022.
037833 AR 1 |APPLEINC | 03/26/2018. | USBCORP. 997,860 | .....1,000,000 | ... 1,046,570 | wrr0rre 1,026,533 | cooevcverseres | oreeeee(1,856) | oo | oereeenee e 1,856) | oo | e 1,024,677 05/06/2021.
05522R CU 0 |BANK OF AMERICA... .| 02/27/2018. | BANK AMERICA MERRILL.. 5994141 | ...6,000,000 | ..... 5,999,280 5,999,655 09/15/2020.
06051G  DZ 9 |BANKAMER FDG CORP. .| 04/03/2018. | VARIOUS...........cccoovvvvrnns 4,741,095 | ..... 4,500,000 | .......4,676,355 ..4,528,394 06/01/2019.
073902 RU 4 |BEAR STEARNS COS INC . 02/01/2018. | MATURITY... 2,000,000 | ....2,000,000 | ....... 2,048,705 2,000,000 0 02/01/2018.
09658U AD 1 |BMW VEHICLE OWNER TRUST.... | 07/25/2018. | VARIOUS ..o | | 3,573,925 | ..3573,925 | ... 3573542 3,573,870 55 55 02/25/2021.
12632X AD 0 |CHN EQUIPMENT TRUST .| 12/15/2018. | MORTGAGE PAYDOWN.. 5,680,786 | .....5,680,786 | ...... 5678829 | . 5,680,786 0 12/15/2021.
15189W AG 5 | CENTERPOINT ENERGY RES CO. - [ 04/02/2018. | KEYBANC.....oovsoerveeessveeesssne | 2,577,100 | .....2,500,000 | ....... 2,860,771 | .......... 2,618,071 2,608,312 | vovvvvrereccciii | cenn(31,212) | (31,212) 01/15/2021.
17305 EE 1 |CITIBANK CREDIT CARD ISSUANCE TRUST..... | .. | 02/05/2018. | REDEMPTION.. 10,000,000 |....10,000,000 | .....10,862,500 | ......... 10,225,468 | oovovecevceerees | errereed(8591) | oo [ eoereeereccn(8,591) | oo | e 10,216,877 | v | 0een(216,877) | ... (216,877) 02/07/2020.
202795 JC 5 | COMMONWEALTH EDISON CO.... | 04/03/2018. | MK TAXES SYS...vvsvsvssvssvnsvssvssssn | 1,145,711 | ....1,150,000 | ....... 147447 | e EIRTLCT7.: 18 USROS RO - B OPRRSNIOINS DRI I i DRSPS IO 1,149,585 | cocvvvvrcvrrs | cererren(3,875) | v (3,875) 01/15/2019.
210518 CQ 7 |CONSUMERS ENERGY CO . | 05/16/2018. | ISSUE CALLED at 101.031... 757,733 | oo 750,000 | oo, 796,980 754,585 (2,458) 752,126 | oo | e (2,126) | o, (2,126) 09/15/2018.
210518 CR 5 | CONSUMERS ENERGY CO - | 11/29/2018.| J P MORGAN... 1,514,017 | ...1,500,000 | ... 1,650,320 | 1vvoerse 1,524,242 | oo | eeiens(18,289) [ oo | e (18,289) | v | e 1,505,954 (5,954) | ........ (5,954) 03/15/2019.
254683 BK 0 |DISCOVER CARD EXE TR 2014 1031212018, | VARIOUS......oooeeesveensssseensssne | 3,978,906 | .....4,000,000 | ....... 3,098,238 3,099,084 20,178) | ........ (20,178) 12/15/2021.
26875P AL 5 |EOGRESINC - | 04/02/2018. | KEYBANC.... 990,700 | ..... 1,000,000 | .......... 998,440 999,392 999,460 | ...ovovveerereeer | oo (8,760) | ..oovee. (8,760) 04/01/2020.
31428X AR 7 |FEDEX CORP <[ 111412018, | P MORGAN. ..o | 1,512,991 | ....1,500,000 | ...... 1,853,160 | wooevees 1,554,344 | oo | s (A5,374) [ | e (45,378) | s | e 1,508,971 | coevereeeerrnes | s (8,971) | oo (8,971) 01/15/2019.
345400 AA 7 |FORD MOTOR CREDIT COLLC.... .1 01/16/2018. | MATURITY ...oooovvvinnnriiisnscsissseniiisss | 1,550,000 | ..... 1,550,000 | ...... 1,543,893 0 01/16/2018.
36164Q 6M 5 | GEN ELEC CAPITAL CORP... -|01/29/2018. | JP MORGAN.... 1,278,680 | .....1,300,000 | ... 1,359,684 | 1v0ooese 1,356,417 | oo | ceerernns(537) oo | oeveireeessB3T) | oo | coeirern,355,880 | oo | o (77,200) | ........ (77,200) 11/15/2025.
37045V AD 2 |GENERAL MTRS CO | 04102/2018. | KEYBANC.....oocccrrrcssriereeee | | 1,003,900 | ...1,000,000 | ... 1,023.750 | oo 1004074 | oo | o (1,385) o o (1,385) | oo 1,002,689 | o o 1,211 121 10/02/2018.
423457 AB 6 |HELMERICH & PAYNE........cccosvvvmiriiierinrins . [12/20/2018. | EXCHANGE...........oovvomiiviircrierisninii 1,002,500 | ..... 1,000,000 | .......... 994,250 995,960 6,540 ...6,540 03/15/2025.
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43813N  AD 8 |HONDA AUTO RECEIVABLES OWNER............. | 0921/2018. | VARIOUS ... | 6,450,000 | ....6,450,000 | ....... 6,449,336 ..6,449,608 199 6,449,807 08/23/2021.
44890R AD 3 |HYUNDAI AUTO RECV TR 2014 ..| 02/15/2018. | VARIOUS 453,584 | ... 453,584 | ... 453,485 453,572 08/15/2019.
44890W AD 2 |HYUNDAI AUT RECEIVABLES TRUST.. .| 12117/2018.| VARIOUS..... 3,000,000 | ....3,000,000 | ... 2,099,092 3,000,000 07/15/2020.
500472 AF 2 |KONINKLIJKE PHILIPS ELECT .| 04/24/2018. | ISSUE CALLED at 102.515..ccocccccvirieec | | 2,050,300 | ....2,000,000 | ... 1,996,610 | oo 1,998425 | oo | oA e e A e 1,098,536 03/15/2022.
58013M EE 0 |MCDONALDS CORP MED TERM N.....ccoccocsrinees .| 03/01/2018. | VARIOUS......covvvcereermmscsvrmmsssssmmssssinne | [ 500,000 | ....... 500,000 | ......... 499,960 500,000 0. 13,375 | 03/01/2018.
58772P AE 8 |MERCEDES-BENZ AUTO RECEIVABLES TRUST].. | 12/15/2018. | MORTGAGE PAYDOWN.. 487,661 | ... 487,661 | ... 487,566 487,661 0 8,534 | 12/15/2021.
589331 AN 7 |MERCK& COINC .| 03/27/2018. | MK TAXES SYS... 1,029,640 | ..... 1,000,000 | .......... 993,690 999,029 06/30/2019.
59562V AT 4 |BERKSHIRE HATHAWAY ENERGY... .. 02122/2018. | WELLS FARGO......coovveseccccvevvvmmmersssicices | 3,010,380 | .....3,000,000 | ....... 2,994,570 2,999,932 04/01/2018.
617446  6Q 7 |MORGAN STANLEY | 0410172018, | MATURITY oo | 1,000,000 | .....1,000,000 | ........ 835,000 | ... 993,630 | .ooooverrecceens | erereien8370 | e [ e 8,370 | o | e 1,000,000 04/01/2018.
617468 DM 5 | MORGAN STANLEY. | 02/08/2018. | JP MORGAN....ooosveersvveensssvensss | 1,502,700 | ..... 1,500,000 | ....... 1,494.480 | ........... 1,498,766 | ...oooooveveeeeerses | eeveieiei 130 [ oo o130 | e | e 1,498,896 01/24/2019.
65477W AD 8 |NISSAN MOTOR ACCEPTANCE.... - [ 12/16/2018. | MORTGAGE PAYDOWN....ooosoeesvese | 4,188,966 | .....4,188,966 | ... 4,188,335 | o0 B18T 428 | oo | o538 [ s | e 1,538 | s | e 4,188,966 03/15/2021.
665501 AH 5 |NORTHERN NAT GAS CO DEL.. ..| 07/15/2018. | MATURITY... 2,000,000 | .....2,000,000 | ....... 1,999,540 2,000,000 07/15/2018.
693304 AL 1 |PECO ENERGY CO - |1 03/01/2018.| MATURITY... . 500,000 | ........ 500,000 | ......... 499,160 500,000 03/01/2018.
69353R  DZ 8 |PNC BANKNA.......ccooiiireiiereiereiecee s .. 101/22/2018. | PNC CAPITAL-F......ovireirereiirieieieinne . 1,997,960 | ... 2,000,000 | ....... 1,998,540 | ..o 1,999,457 | oo | oo 19 | oo | o9 e | e 1,999,475 10/18/2019.
760759 AL 4 |REPUBLIC SVCS INC .. | 05/15/2018. | MATURITY... 500,000 | ........ 500,000 ...499,845 500,000 05/15/2018.
76110W MB 9 |RESIDENTIAL ASSET SEC 200. .| 11/25/2018. | VARIOUS 113533 113533 59,566 113,533 09/25/2031.
84756N AC 3 |SPECTRAENERGY PARTNERSL. ..| 09/25/2018. | VARIOUS 500,000 | ....... 500,000 499,145 500,000 09/25/2018.
884903 BK 0 | THOMSON REUTERS CORP. .. | 10/05/2018. | CORPORATE REORG B T B 1,063,251 | ... 1,050,000 | ....... 1,045,548 09/30/2021.
887317 AF 2 | TIME WARNER INC .| 09/27/2018.| BANC OF AMERICA.........ccoovvvivrirrirniis . 1,542,474 | ... 1,500,000 | ....... 1,495,050 03/15/2020.
92857W AE 0 |VODAFONE GROUP PLC NEW. ..| 07/15/2018. | MATURITY... 1,750,000 | ... 1.750,000 | ...... 1,889,633 07/15/2018.
92976W BH 8 |WACHOVIA CORP GLOBAL MTN.. [ 02/01/2018. | VARIOUS......cocccccmsaernscvmmssrnsssinesecs | | 4000000 | ... 1,000,000 1,000,000 02/01/2018.
316701 AA 9 |FIFTHAVENUELP . | 1012412018, | VARIOUS.......covvvercrrmrvscrmmmmssisnmeesscine | | Ao | 53,088 53,088 08/05/2021.
40427H  SZ 7 |HSBC BANK CDA < [ 1112612018, | VARIOUS ... | 01,139,000 1,139,000 | ....... 1,139,377 [ oo 1,139,116 [ e | ceeeees(116) [ e | eeeeeeesses(116) | e | v 1,139,000 | 11/26/2018.
448814 DZ 3 |HYDRO-QUEBEC.........cccrmvvnee .. 1 01/05/2018. | RBC DEXIA 3,941,850 | ..... 3,000,000 | ....... 4,058,250 3,978,318 | .o | e (36,468) | ........ (36,468) | ..... 140,024 | 07/15/2022.
667869 AA 9 | NORTHWESTCONNECT GROUP...... - | 10/2412018. | VARIOUS. 90,403 79,055 79,574 79,49 | oo | oo 10,909 | ......... 10,909 | ........ 4,623 | 04/30/2041.
75585R PY 5 |REAL ESTATE ASSET LIGQUIDITY TRUST........ .| 12/12/2018.| VARIOUS..... 592 6 6 6 9,586 9,586 4 | 11/12/2052.
780086 GH 1 |ROYAL BK CDA MONTREAL QUE.........cccovvvvnnce .. 101/29/2018. | DESJARDIN........orrvrrirnriiriniis . 1,132,104 | ..... 1,124,000 | ...... 1,173,804 | oo 1,137,996 | v | eereeeed1,219) | s | eeeeeeeee(1,219) e | e, 1,136,776 [ eooverveerenes | o (4,672) | ccovvveea (4,672)] ......... 4,350 | 12/11/2018.
780086 KY 9 |ROYAL BANK CDA .. | 10/09/2018. | RBC DEXIA [ 4,374,037 | ... 4,442,000 | ....... 4,431,106 | vovvesrnr 8,836,092 | oo | cerereee ] TTA i e LTTA | oo B A37,866 | v [ v (63,829) | ....... (63,829) | .....105,381 | 07/17/2020.
780086 MN 1 |ROYAL BANK OF CANADA........cccomuvirirniiinnins .| 12/06/2018. | CIBC WORLD MKTS.........coccmrrvcrrrrerirans . 1,495,800 | ..... 1,500,000 | ....... 1,499,520 2 1,499.939 | (4,139)| ... (4,139)] ....... 23,589 | 04/26/2019.
780086 MZ 4 |ROYAL BANK CDA | 10/09/2018.| RBC DEXIA S 1,920,480 | .....2,000,000 | ....... 2,000,000 2,000,000 | vovveeverseeecce | e (79,520)| ........ (79,520) | ...... 34,089 |09/13/2021.
U60901 AC 6 |MOLSON COORS INTLLP.......coooovvvveriririrerirnns .1 09/18/2018. |MATURITY ...o.coviririnieiinnieciienisnin . 579,000 | ... 579,000 | v 578,867 | ... 578,968 32 . 32 579,000 0 /... 13,028 | 09/18/2018.
3899999. Total - Bonds - Industrial and Miscellaneous..................... ...104,017,147 |..102,819,041 |....105,957,905 | ....... 104,343,326 | ..o, 0 ... (96,869) | vvvvverene. 0 [ (96,869) | ..ooouvrreeerena: 0 [ 104,246,452 |................ 0. (356,822) | ...... (356,822) | ..2,397,188 XXX
8399997. Total - Bonds - Part 4 ....301,375,230 |..297,200,978 |....310,335,897 | ....... 276,421,869 (1,270,521 | o0 | (1,270,521) | vvveeeeeeenn0 | o 303,526,451 ..(2,278,739) | ..(2,278,739) | .6,991,512 | XXX
8399998. Total - Bonds - Summary Hem from Part 5.............ccooocoiiiivirrrriiiiiis i | 35,875,829 |....36,200,005 | ..... 36,066,514 | ..oooocressoseesiceecccees | overessssininreinne | s 63,332 [ — 63,332 | .oooveerrcrennis | s 36,129,846 | ...cccocvcccccics | e (254,017)] ...... (254,017) | .....343,556 XXX
8399999, Total - Bonds.... ....337,251,059 |..333,400,983 |....346,402,411 | ....... 276,421,869 | ... 0 | ..(1,207,189) | oo 0| (1,207,189) | ..vvvvvcvrccnes 0 | KKKl — 0 |..(2,532,756) | ...(2,532,756) | ..7,335,068 | XXX
Common Stocks - Industrial and Miscellaneous
00817Y 10 8 |AETNAINC......ccoirviireiiceeceieceieceieseseneis | 11/29/2018. | VARIOUS B 100,000.000 | ..... 20,387,506 XXX | . 18,027,365 | ......... 18,039,000 | ....... (11,635) | oo | eoveieeenseiiins | coneenienns (11,635) | oo | v 18,027,365 | ..oovvvverriinnn ...2,360,141 | ..... 2,360,141 | ..... 175,000 XXX
023135 10 6 |AMAZON COM INC - | 04/20/2018.| VARIOUS oo 35,000.000 | .....50,849,835 XXX | 6,275,764 | ....... 40,931,450 | (34,655,686 | ... .| ...(34,655,686) 6,275,764 44574071 | 44574071 | oo XXX
032654 10 5 |ANALOG DEVICES 07/10/2018. [ VARIOUS.......ovssmrrnrvvvvivviinsssssnnssssisi | 100,000.000 | ....... 9,923,721 XXX | s 7,795,350 | o...... 8,903,000 | ..(1,107,650) | .. e (1,107,650) | covvvvveveeerrvee | coreeerenee 7,795,350 | ..ooovvvve ..2,128,371 | ..... 2,128,371 | ....... 74,400 XXX
038222 10 5 |APPLIED MATERIALS.... 07/09/2018. [ COWEN. ..o | 210,000.000 | ....... 9,485,133 XXX | 3,920,700 | ......... 10,735,200 | ..(6,814,500) | ... | ......(6,814,500) 3,920,700 ....5,564,433 |.....5,564,433 | ....... 63,000 | XXX
053332 10 2 |AUTOZONE INC........ooovemmrvriinnnniiicsssnriissensiis | 09/04/2018. | COWEN....ccovevvvvvevvvsssssnsennnsviiiissssssnns | 6,000.000 | ...... 4,654,736 XXX | 4,238,588 | ........... 4,268,220 | ....... (29,632) | ... . (29,632) | veoorrrveeeereerne | e 4,238,588 | ..ovvvooererereies | e 416,147 | ....... 416,147 | oo XXX
09062X 10 3 |BIOGEN IDEC INC | 07/2412018. | COWEN......oovvvevevevereveverererevevsvevssevssessiniens | 34,000.000 | .... 12,291,723 XXX | 9,827,219 | oo, 10,831,380 | ..(1,004,161) | ..ooooooreeerrrrecns | coreerreeeeriiinns | e (1,004,161) 9,827,219 ..2,464,504 |....2,464,504 |.................. XXX
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09253U 10 8 |BLACKSTONE GROUPLP.........cccoommrvrvrnrrrrrirens .. [ 08/23/2018. | VARIOUS..........oovrvvvinmnrriisnnniisssnnnin | 406,900.000 | ..... 14,419,039 XXX | 8,863,585 | ......... 13,028,938 | ..(4,165,353) | ... s (4,165,353) 8,863,585 ....5,555,453 |..... 5,555,453 | ..... 363,000 XXX
101137 10 7 |BOSTON SCIENTIFIC CORP........oovvvvvrrrrrrisinnes [ 09/14/2018. | SANFORD BERNST....oocoocoooovvvmsimricn | 250,000.000 | ....... 9,301,004 XXX | 3,619,445 | .......... 6,197,500 | ..(2,578,055) | ... oo | e (2,578,055) 3,619,445 ...5,681,559 |....5,681,559 XXX
125509 10 9 |CIGNA CORP - | 09/1412018. | VARIOUS ... | 40,000.000 | ....... 8,518,271 XXX | 2,076,652 .(6,046,948) | ... | nn(6,046,948) 2,076,652 ..6,441619 |....6,441,619 XXX
126650 10 0 |CVSCORP o | 112912018, | VARIOUS s | 25,000.800 | ....... 1,974,998 XX | e 1,997,049 | ..........1,812,500 | ...... 184,495 | .. i 184,495 | oo | e 1,997,049 | cooevvoreoes | o (22,051) | ....oo (22,051) XXX
156782 10 4 |CERNER CORP. .. 1 08/03/2018. | COWEN.........oovvvircrienriscisscsisscisenn | 20,000.000 | ....... 1,335,279 XXX | 1,172,854 | ..........1,347,800 | ..... (174,946) | oo [ eevevveviciieies | e (174,946) | coovvvvvoererri | e 1,172,854 | oot | v 162,425 | ....... 162,425 XXX
17275R 10 2 | CISCO SYSTEMS INC...occcccrvrrvresirrrins o | 11512018, | COWEN. oo | 170,000.000 | ... 7,444,924 XXX | 3,999,354 .(2,511,646) o | n(2,511,646) 3,999,354 ..3,445,570 | .....3,445,570 XXX
172967 42 4 |CITIGROUP INC | 010212018, | COWEN...cvsvsvvsvsvscvsvssvssssnssens | 130,000.000 | ....... 9,632,127 XXX | 6,644,263 (3,029,037) | (3,029,037) 6,644,263 ...2,987,864 |.....2,987,864 XXX
192446 10 2 | COGNIZANT TECHNOLOGY SOLU... | 03/26/2018. | COWEN....oooscereserssvnsssiieeees | 10,000.000 | ......... 805,020 XXX | 601,956 710,200 | .....(108,244) | cccccccceeeeeeeecss | oo | e (108,244) 601,956 | ...ooovvvrrrrrrcs | oo 203,064 | ....... 203,064 XXX
22160K 10 5 |COSTCO WHSL CORP | | 10/03/2018. | ALEX BROWN.....oooovsvvsvnsvsssnssnes | 8,000.000 | ... 1,886,412 XXX | 1,265,610 | ..........1,488,960 | .....(223,350) N [22351570) | SN I 1,265,610 [ ...ooovercccer | o 620,802 | ...... 620,802 XXX
25179M 10 3 |DEVON ENERGY CORP........cccoovmmviirirniiiiriiinnnns .. | 04/18/2018. [ VARIOUS.........coovvorrissnriisniisniiscinns | 200,000.000 | ....... 6,935,070 XXX |, 5,662,040 | ........... 8,280,000 | ..(2,617,960) | ccccccceccceccccceces | corrrerrreriririns | voven (2,617,960) 5,662,040 ...1,273,030 |..... 1,273,030 XXX
254687 10 6 |DISNEY WALT CO..oovvvveverrrivcrrcsne o [ 1110972018, | COWEN...oosesvesensseseen | 125,000.000 | .....14,810,503 XXX | 6,419,167 | ........ 13,438,750 | ..(7,019,584) | (7,019,584) 6,419,167 ...8,391,336 |....8,391,336 XXX
278865 10 0 |ECOLABINC | 710812018, | COWEN....oevevsvsvvsvvsssesssssssissns | 20,000,000 | ....... 2,810,515 XXX | 2,005,002 | ......... 2,683,600 | .....(678,598) O (678,598) 2,005,002 | .oovoreeesooes | o 805,513 | ....... 805,513 XXX
28176 10 8 |EDWARDS LIFESCIENCES COP o || 09/14/2018. | VARIOUS.........ooosrrriirmsmsnriissnssiisssenin | 90,000.000 | ..... 13,374,357 XXX |, 9,076,179 | ......... 10,143,900 | ..(1,067,721) N (1,067,721) 9,076,179 ....4,298178 | .....4,298,178 XXX
29414D 10 0 |ENVISION HEALTHCARE.......cccccomvviviivmrsiiiinns o | 0411172018, | COWEN. ..o | 224,800.000 | ....... 8,466,399 XXX | 6,937,204 | .......... 7,769,088 | .....(831,884) | oovvoccceeerscc | v | e (831,884) 6,937,204 ...1,529,195 |....1,529,195 XXX
30219G 10 8 |EXPRESS SCRIPTS HOLDINGS CO.. <[ 01/30/2018. | COWEN..ooooerrersesssseeen | 140,000.000 | ..... 11,207,349 XXX | 7,242,255 | ......... 10,449,600 | ..(3,207,345) (3,207,345) | oovveeeeeeeecccc | e 7,242,255 | ..oovooerere, ....3,965,004 | .....3,965,094 XXX
31428X 10 6 |FEDEX CORP o | 01172018, | VARIOUS .. +22...20,000.000 | -......5,366,800 XXX 0rn3,770,056 ,990,800 | ..(1,220,744) (1,220,744) 3,770,056 ...1,596,744 | ....1,596,744 XXX
375558 10 3 |GILEAD SCIENCES........cocoovnivrirrinn | 03/2612018. | MORGAN STANLEY ...covvvcsvvsvssocnr | 20,000.000 | ....... 1,502,941 XXX | e 1,485,652 | ...........1,432,800 I B 52,852 | oo | e 1,485,652 | cooovveeeoe | e 17,289 | ........ 17,289 XXX
40412C 10 1 |[HCAHOLDINGS INC.........cccoomrrvvmrmmmrrrirrnreriieronns .. | 03/21/2018. | VARIOUS o 80,000.000 | ....... 8,103,093 XXX | e 6,673,136 | voovvvvo... 7,027,200 I (354,064) ....1,429,957 |.....1,429,957 XXX
438516 10 6 |HONEYWELL INTLINC.....ccooovrivimnrrniiirrerrriiirnns .. [ 10/29/2018. [ VARIOUS.......coervvvviirissssnsennsissiiisinns | 142,000.000 | ..... 22,025,945 XXX | 7,468,419 | ........ 21,872,198 .| ....(14,403,780) N ..14,557,526 | ...14,557,526 XXX
452308 10 9 |ILLINOIS TOOL WKS INC... < | 1201812018, | COWEN...oovrseveessvesssieenen | 90,000.000 | .....11,644,457 XXX | 4157199 | ..oooo. 15,016,500 +(10,859,301) [ oo | e 4,157,199 [ oo ...7,487,258 |....7,487,258 XXX
49456B 10 1 |KINDER MORGAN INC .. [12/13/2018. |HOWARD W......ccvvvorririisniniiiinsinins | 200,000.000 | .......3,267,957 XXX 023,293,400 614,000 ) 3,293,400 (25,443) | ........(25,443)| ..... XXX
526057 10 4 |LENNAR CORP < [ 11/29/2018. | VARIOUS........oorivinnriiissniissenin | 250,000.000 | ..... 11,527,477 XXX | 9,492,284 | ......... 15,810,000 ) 9,492,284 ...2,035,193 | ..... 2,035,193 XXX
526057 30 2 |LENNAR CORP [ 03/20/2018. | COWEN. .ovsoervessornsssessssesssisess | 6,000.000 | ......... 285,207 XXX | 177,358 310,080 ) 177,358 | vovooecceeees | o 107,849 | ... 107,849 . XXX
548661 10 7 |LOWES COSINC - | 06/23/2018. | ALEX BROWN....ooovoeesnn | 75,000.000 | ...... 7,086,065 XXX | 5,142,840 | ...........5,970,500 | n(1,827,660) 5,142,840 ..1,043225 | ....1,943,225 1500 | XXX
58155Q 10 3 |MCKESSON CORP. o [ 0911412018, | VARIOUS ..o | 90,000.000 | .....11,907,790 XXX | 8,553,150 | ... 14,035,500 (5,482,350) 8,553,150 ..3,354,640 |.....3,354,640 | ..... 99,600 | XXX
58933 10 5 |MERCK&COINC .| 08/23/2018. | SANFORD BERNST. .100,000.000 | .......6,888,690 XXX 3,724,169 627,000 (1,902,831) 3,724,169 ..3,164,521 |....3,164,521 | ....144,000 | XXX
61166W 10 1 |MONSANTO CO. | 06107/2018. | SPINOFF ...ocoovescsissvisissssss | 220,000.000 | .....28,160,000 XXX 18,737,249 | ......... 25,691,600 e | eee(6,954,352) | oo | e 18,737,249 | oovvvrerre 0,422,752 |...9,422,752 | ....237,600 | XXX
654106 10 3 [NIKEINC-CLB.. e | | 032212018, | VARIOUS...oeessesseenssessnn | 70,000.000 | ....... 4,536,462 XXX | 3,852,660 N (525,840) 3,852,660 | ..oovocccerers | oo 683,802 | ... 683,802 | ....... 28,000 | XXX
674599 10 5 | OCCIDENTAL PETE CORP DEL......ooovvvvvrsiviinens o [ 121712018, ) COWEN....ooeeseesnsneen | 30,000.000 | ... 1,917,269 XXX | 2,191,470 | 002,209,800 | cce(18,330) | evovevreereescerece | ovveneeeeresseses | oo (18,330 2191470 | oo | o (274,201)| .....(274,201) | ...... 92700 | XXX
713448 10 8 |PEPSICO INC MTN o [ 07M0/2018. | COWEN....coccvesvrrseressnernssennssieenss | 20,000,000 | ....... 2,234,973 XXX | e 2,172,386 (226,014) 2,172,386 | oo | e 62,587 | ........ 62,587 | ....... 50,750 | XXX
717081 10 3 |PFIZERINC .. [ 10/01/2018. [ VARIOUS.......coorivvvivrrissssssennieiiiissnns | 208,000.000 | ...... 8,508,653 XXX | 6,204,875 | ...vc0..7,533,760 | ..(1,328,885) | c.vecoomevveecerenns | eoeeerceenerrees | e (1,328,885) 6,204,875 ....2,303,777 |....2,303,777 | ..... 212,160 XXX
723787 10 7 |PIONEER NATURAL RES | 05/11412018. | MORGAN STANLEY ..oooovvsvvscvsvssnsn | 35,000.000 | ....... 6,744,705 XXX | e 6,565,659 | ...vr0c.8,049,750 | 10515909 | oovrrevrrcivris | correernirns | v 515,909 | vovoevrvrrsnrn | corsnnd 6,565,659 [ ..oocerrevrrnes | o 179,046 | ....... 179,046 | ........ 5600 | XXX
745867 10 1 |PULTE HOMES INC | 031412018 | VARIOUS ..o | 270,000.000 | ....... 8,196,791 XXX | 4,331,391 .(4,646,109) | ... o | (4,646,10) | .. ..3,865,400 |.....3,865,400 | ..... 24300 | XXX
747525 10 3 |QUALCOMM INC o | 10772018, | COWEN. ..o | 25,000.000 | ....... 1,566,197 XXX | 1,051,660 | ...........1,600,500 | ..... (548,840) | ... I (548,840) | ... e 1,051,660 | e | e 514,537 | ....... 514,537 | ... 45250 | XXX
79466L 30 2 | SALESFORCE COMINC.... < [ 107232018, | COWEN...oorosesensssensssieeees | 25,000.000 | ... 3,479,400 XXX | 1,368,310 .(1,187,440) | ... e (1187,480) | o | 1,368,310 | ...ooovvveeerers | o 2,111,090 |....2,111,090 | ..ovvvvvrrrccene. XXX
806857 10 8 |SCHLUMBERGERLTD | 01/12/2018. |HOWARD Wi | 40,000.000 | ....... 3,117,628 XXX | 2,941,162 | .........2,695,600 | ..... 245,562 . 245,562 2,941,162 | oo | o 176,466 | ....... 176,466 XXX
872540 10 9 |TJX COMPANIES INC .| 11/19/2018. | VARIOUS.......oovvovererevvvereeeeeeneneeeneeeeeeeneeene | 265,000.000 | ..... 20,182,427 XXX | 15,706,620 | ........15,865,450 | ... (I 3:[0) | S SN BT (158,830) ..4,475,808 |....4,475,808 XXX
882508 10 4 |TEXASINSTRSINC... - [ 071212018, | BARCLAYS..rrsensensnens | 40,000.000 | ....... 4,606,016 XXX | 1,943 856 .(2,233,744) | n(2,233,744) 2,662,160 |.....2,662,160 XXX
883203 10 1 | TEXTRON INC [ 0911472018, | VARIOUS......oovovnsrcnsinsne | 71,100.000 | ...... 4,997,113 XXX | 1,223,638 | .... (2,799,911) ] ... o | en(2,799,911) | .. 3,773,475 |....3,773 475 XXX
883556 10 2 |THERMO ELECTRON CORP......ccocomiviivrrrsee | 08/02/2018.| VARIOUS e 65,000.000 | .....14,884,696 XXX | 4,279,952 | ........ 12,342,200 | ..(8,062,249) | . | nnn(8,062,249) | .. 10,604,744 |...10,604,744 XXX
887317 30 3 |TIME WARNER INC | 0811412018, | SPINOFF ..o | 100,000.000 | ... 9,549,527 XXX | 8,880,540 | ........ 9,147,000 | .....(266,460) N (266,460) | ....ooovercceers | errirrnni8,880,540 | oo | e 668,987 | ... 668,987 XXX
907818 10 8 |UNION PAC CORP........coovvrvvierrirrirninniis .. [ 05/14/2018. | COWEN.......ooiimvviirnrriisssnsssiissseniiens | 160,000.000 | .... 22,124,773 XXX | 16,737,670 | ......... 21,456,000 | ..(4,718,330) | ccoceovrrrvvrvvrrr | eovevvvriiiiiins | e (4,718,330) ....5,387,103 | ..... 5,387,103 XXX
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918204 10 8 |V.F.CORP.coorrrsrsss - | 09/14/2018.| SANFORD BERNST....oovovvvsvesseee || 60,000.000 | ....... 5,466,259 XXX | 2,216,504 | ........ 4,440,000 | ..(2,223,497) | .. o | en(2,223,497) 2,216,504 ..3,249,755 | .....3,249,755 XXX
91913y 10 0 < [ 121812018, | COWEN....ooeecnvnsenn | 265,000.000 | .....19,023,440 XXX 9,721,599 | ....... 24,356,150 | (14,634,551) | ... | (14,634,551) 9,721,599 ...9,301,841 |....9,301,841 XXX
92532F 10 0 | VERTEX PHARMACEUTICALS INC < 09/20/2018. | COWEN. oo | 2,100.000 | ... 379,505 XXX [ s 171,381 314,706 | .....(143,325) | ... O (143,325) 174,381 | oo | o 208,124 | ... 208,124 XXX
92826C 83 9 |VISAINC o[ [ 1010312018 | COWEN ..o | 40,000.000 | ....... 5,997,166 XXX | 3,429,768 4,560,800 | ..(1,131,032) | ... o | en(1,131,032) 3,429,768 ...2,567,398 |.....2,567,398 XXX
98310W 10 8 |WYNDHAM WORLDWIDE.. .. |.. | 06/05/2018. | RETURN OF CAPITAL. B I 564,245 XXX | 564,245 | o000 564,245 | oo oo oo, 0 564,245 0 XXX
98956P 10 2 | ZIMMER HOLDINGS INC.... |- | 03/21/2018.| VARIOUS wer|....100,200.000 | ....11,861,496 XXX | 6,503,933 ) R IO B (5,587,201) 6,503,933 ..5,357,563 |.....5,357,563 | ...... 24,048 | XXX
G48833 10 0 | WEATHERFORD INTERNATIONAL... [ 1211312018, | VARIOUS ... | 1,100,000.000 | ......... 464,524 XXX 3,677,980 ) ... 3,048,780 | ......(3,957,800) 629,200 | ceovvrereres | o (164,676) | ......(164,676) | .covrreceee XXX
G5960L 10 3 |MEDTRONIC INC... < | 011872018, | COWEN. oo | 83,680.000 | ....... 7,226,254 XXX | 6,392,302 )| . B (364,858) | c.oovveeoerns | oo 6,392,302 | .oovocerree | oo 833,952 | ... 833,952 | ... 38493 | XXX
H84989 10 4 |TE CONNECTIVITYLTD o] | 04/13/2018. | MORGAN STANLEY .oocccvivesverseens | 35,000.000 | ....... 3,480,470 XXX [ o 843532 | ... ) .. | (2,482,869) 843,532 ..2,636,939 |.....2,636,939 | ....... 14,000 | XXX
N59465 10 9 | MYLANNV « | 01/18/2018. | EVERCORE .. oo | 100,000.000 | ....... 4,592,294 XXX | 3,867,870 | ......... 4,231,000 )} S IR S (363,130) 3,867,870 | coovcersccrers | o 724424 | ... 724424 | oo XXX
N96617 11 8 |WRIGHT MEDICAL GROUP NV...coocsvsvsvsos | 07119/2018. | COWEN .....266,100.000 | ....... 6,631,985 XXX | 6,449,781 | ..o 5,907,417 | ... 542,361 | oo | | oo 542,361 6,449,778 | oo | e 182,208 | ... 182,208 | ..ooovorree XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous... ....520,614,611 XXX ..313,633.257 | ....... 494,312,535 .(183,728,121) | oo 0 ... 310,584,474 | oo 0 | 210,030,138 |.210,030,138 | ..4,265573 | XXX
Common Stocks - Mutual Funds
78464A 73 0 | SPDR S&P O&G EXPEPRD....oovsvsrvivsvin | 1200712018, | COWEN...oovvvsvvvvsvssvsvssvinsns | 200,000.000 | .....6,917,693 | XXX | ... 7,179,280 | .o 7,436,000 | ...(256,720) [ oo | o | o (256,720) | e | o 7179280 [ | o (261,587) | .....(261,587) | .....26,233 | XXX
78464A 74 8 |SPDROIL & GASEQUIP & SERV.....ccovvsvrsrsens | 12/07/2018. | COWEN 2::700,000.000 | ...... 7,822,328 XX | 11,088,000 | ... 11,991,000 | .....(903,000) ... i — (903,000) | oo | o 11,088,000 (3,265,672 | ...(3,265,672) | ......89,140 | XXX
9299999. Total - COMMON StOCKS - MUUAI FUNGS......vvvvsvvvtrvvsitins sttt | 14,740,021 XXX | 18,267,280 19,427,000 | ..(1,159,720) (1,159,720) 18,267,280 (3527,259)| ..(3,527,259) | ....115373 | XXX
9799997, Total - Common Stocks - Part 4.........coocveivsinsivscsssssssssisnsns ....535,354,632 XXX |...331,900537 | ...... 513,739,535 |(181,839,061) ... .(184,887,841) oo | o 328,851,754 206,502,879 | .206,502,879 | 4,380,946 | XXX
9799998 Total - Common Stocks - Summary Item flom Par §.......ccoivssvnsiins st | 43,710,035 XXX | 37,007,624 | .coccvccvrnsssrrsssnns | cossvssssinsssns SOOI PPN [P () I 37,007,624 6,702,410 |.....6,702,410 | ....256,150 | XXX
9799999, Tl = COMITION SEOCKS. .1 ....579,064,667 XXX |....368,908,161 | ... 513,739,535 |(181,839,061) ] ... .0 |..3,048,780 |..(184,887,841) | ... 0 | oo 365,859,378 213,205,289 | 213,205,289 | 4,637,096 | XXX
9899999. Total - Preferred and Common SOCKS. ......evrcvsvvcv ...579,064,667 XXX |...368,908,161 | ...... 513,739,535 |(181,839,061) | .o 0 [..3,048,780 | .(184,887,841) | ..cosns0 | o 365,859,378 213,205,289 |.213,205,289 | 4,637,096 | XXX
9999999. Total - Bonds, Preferred and Common Stocks ...916,315,726 XXX |..715310,572 | ... 790,161,404 |(181,839,061) | ...(1,207,189) | 3,048,780 | ..(186,095,030) | ........00....0 | .o 705,515,675 210,672,533 |.210,672,533 | 11,972,164 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - All Other Government
135087 F5 8 |CANADA GOVERNMENT........cccooovevurnne. .. | 03/02/2018 | RBC DEXIA.........covvivirriricrinniicnienens 10/05/2018 | T D SECURITIES.........covvvmrmirerierinnies | v 6,000,000 | ........ 5,763,420 | ......... 5,729,760 5,802,807 39,387 39,387 | oo | e | e (73,047)| ..... (73,047) | ...... 27,308 | ........ 493
135087 H4 9 | CANADA GOVERNMENT. .. | 04/02/2018 | RBC DOMINION.... .. | 10/04/2018 | BANK OF .......ocoomremeriereneriersesenseesnnnns | eveei 3,700,000 | ......... 3,658,819 | ......... 3,594,735 | ......... 3,662,980 | oo | e 4,161 4161 | | e | e (68,245) | ..... (68,245) | ...... 39,116 | ...... 5,854
135087 H5 6 |GOVT OF CANDA... ..| 01/17/2018 | T D SECURITES. 10/02/2018 | VARIOUS, . 14,000,000 | .......13,851,460 | .......13,871,640 3,883,488 32,028 32,028 | oo | e | e (11,848) | ..... (11,848)|....112,483 | ..... 35,000
135087 H8 0 | CANADA GOVERNMEN . | 02/22/2018 | RBC DOMINION.... 12/06/2018 | VARIOUS........oooriiiississsicesisniissnienins | ossiian 9,000,000 | ......... 8,981,730 | ......... 8,943,730 | ......... 8,986,417 | oo | v 4,687 4,687 | | i | (42,687)] ..... (42,687)]...... 96,586 | ...... 6,041

1099999. Total - BOnds - All Other GOVEIMMENL. ...t ittt sniens | nnieas 32,700,000 | ....... 32,255,429 | ... 32,139,865 | ....... 32,335,692 | ...ccoovcrnnnn 0] 80,263 0 80,263 0

0| ..(195,827)] ...(195,827) | ...275,493 |..... 47,388
Bonds - U.S. Political Subdivisions of States
64966 B4 7 |NEW YORK, NY...ovoiiiniseinsnissnisniens | | O1/03/2018|CIT GROUP......cooiniiiinrininenissississnis | 08/08/2018|VARIOUS ......... 2,000,000 | ......... 2,000,000 | ......... 2,000,000 | ......... 2,000,000 0 0. 8,896
2499999. Total - Bonds - U.S. POlitical SUDGIVISIONS Of SAES........ciuiiiiis ottt | erniesae 2,000,000 | ......... 2,000,000 | ......... 2,000,000 | ......... 2,000,000 0 0 0 0 0 0 0 0 [ . 8,896
Bonds - U.S. Special R and Special A t
574296 BL 2 | MARYLAND ST STADIUM......c.covvinrvrs I . | 01/24/2018 I MESIROW. N 1,500,000 | ......... 1,811,085 | ......... 1,727,850 | ......... 1,794,154 (16,931) | o [ | e (66,304)] ..... (66,304) | ...... 59,167
3199999. Total - Bonds - U.S. Special Revenue and SPECial ASSESSMENES ... vuiuuirririiierisserssssseeessssesssessssssssssessessssssessessseeass st s sessensass st essssssenssssssnsasssessessanssensensnssans | srssssane 1,500,000 | ......... 1,811,085 | ......... 1,727,850 | ......... 1,794,154 | o0 [ (16,930 | v | (16,931) | v | el | (66,304)] ..... (66,304) | ...... 59,167

Bonds - Industrial and Miscellaneous

REAL ESTATE ASSET LIGQUIDITY
75585R PY 5 |TRUST .. | 07/10/2018 | MORTGAGE PAYDOWN..........ccccovsmurnnee 11/13/2018 | VARIOUS,

8,114 (V1 IO TRIONR PPN 8,114

0 8114 | ... 0 0 0 0 0 0 0 0

S

3899999. Total - Bonds - Industrial and Miscellaneous .. . 8114 ..
8399998. Total - Bonds . . ,200,005 | ....... 36,066,514 | ....... 35,875,829 | ....... 36,129,846 | ..oooooovrri [V 63,332 0 63,332 0 0 | ..(254,017) | ...(254,017) | ....343,556

C Stocks - Industrial and Mi:

00817Y 10 8 [AETNAINC.....cooieirieieereceeeeeene ..| 01/03/2018 | SANFORD BERNST........cocrvrrvrvrririrircrnns 11/29/2018 [ VARIOUS........covrriirerneiiricieisnieiennns | vven 80,000.000 | ....... 14,486,656 | ....... 16,251,711 | ....... 14,486,656 0 ..1,765,055 |..1,765,055 |....148,000 |........cc......
366505 10 5 |GARRETT MOTION INC 10/01/2018 | SPINOFF 12/14/12018 | COWEN.........ooorrereeereereieceiseneii | ceevir 5,800.000 | ... 24,844 | .. 69,349 24,844 0

76118Y 10 4 |RESIDEO TECHNOLOGIES INC.... .. | 10/29/2018 | SPINOFF 1211412018 | VARIOUS........cooiiinriniienineeiseineins | cneien 9,666.660 | .............. 70,234 | oo 218,174 70,234 (V1 UUURRITUTEN IUUPRIORORR DU 147,939 |..... 147,939

92826C 83 9 |VISAINC .. | 01/05/2018 | COWEN 10/08/2018 | COWEN......ccooverrrrerrrernsrsssnresssnnessnnenes | ceees 190,000.000 | ........ 22,425,890 | ....... 27,170,801 | ....... 22,425,890 0 4,744,911 |..4,744,911 |....108,150
9099999. Total - COMMON StOCKS = INAUSEHIAl AN MISCEIANEOUS. ... trvxis  iiiieieiie st es ke s 118k E 881811 E 141181 E Rttt | sesiaa 37,007,624 | ....... 43,710,035 | ....... 37,007,624 0 0 0 0 0 0 [..6,702,410 |..6,702,410 |....256,150
9799998. TOtAl = COMMON SEOCKS..........ocveieeiseveiiiteiecict ettt eteis ettetesessesesss et s sessebees et essesse s ssessebs s et asessesse s e s sse s e e e s s s e s e s s s s e s s s et s es e s s essessessesensessessetssessessesnsessesasssnsensensesensensessnns | eveess 37,007,624 | ....... 43,710,035 | ....... 37,007,624 0 .0 0 0 0 0 |..6,702,410 |..6,702,410 |....256,150 | ....
9899999. T0tal - Preferred AN COMMON SEOCKS. ... . rvxurrerirresatiesistresies | aoresaemesaseesseees s 1811 EEE 1181484881814 EE 11 EEE 1A E £ EE 4841 EE 4Rttt | e 37,007,624 | ....... 43,710,035 | ....... 37,007,624 0 0 0 0 0 0 |..6,702,410 |..6,702,410 |....256,150 | ............. 0
9999999. Total - Bonds, Preferred and COMIMON SEOCKS. .........ccovriiiiriiiis  otteiiiiteiistse sttt sttt et st ss sttt s s s s8££ s £ s s eS8+ s s s s et s s bbb s s bbb s st n s s st ensensenanns | senses 73,074,138 | ....... 79,585,864 | ....... 73,137,470 | o 0] 63,332 0 63,332 0 0 |..6,448,393 |..6,448,393 |....599,706 |..... 47,583
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Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt. 6 -Sn. 2
NONE

Sch. DA - Pt. 1
NONE

Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB -Pt. A-Sn. 2
NONE

Sch. DB -Pt. B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt.D - Sn. 1
NONE

Sch.DB -Pt.D-Sn. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23
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SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

and not included on Schedules A, B, BA, D, DB and E.)

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page
2

1 3 4 5 6 7
NAIC Designation
and Administative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Cash Equival Sct le E Part 2 Type)
000000 00 0 |BANKOF AMERICAN.A......ccovvmirmiriersnieeeins [N PO RRURRTORN IFOTRO 7,000,000 | ..oovovieiinene 7,000,000 |12/21/2018.......
000000 00 0 |BANK OF MONTREAL, LONDON......c.cccortumiiiimmiirinnieierisiseierssseensesieees ....1,500,000 |12/24/2018.......
000000 00 0 |BNP PariDas Paris...........c.ccuuiuiiieiiiiiiiiiirisiieii s s ...4,000,000 |02/25/2019.......
000000 00 0 |BRED BANQUE POPULAIRE..........coooiiitiiiieriniiecistisesisb s 12/21/2018.......
17305T A8 9 |CITIBANK NY ..o sseesienes 02/04/2019
22549L LJ 2 |CREDIT SUISSE NY.....coviirirmiriirirernnisieerieissisesesinein 04/01/2019.......
000000 00 0 |DEUTSCHE BANK SECURITIES INC.......coouiiimiiiirimririeiiiiesiessieeiesessssssssesiesssesssssissssssessens 12/21/2018.......
000000 00 0 |HSBC SECURITIES,INC ST SO OO ROOPTT RO 12/21/2018.......
60700A  S3 9 |MIZUHO BANK LIMITED NEW YORK.......ccuueiiuirimririimirinirieriesssesssesesssssssssessesssssssensssenns 03/05/2019.......
000000 00 0 |MLPIERCE FENNER & SMITH INC........ooviiiiiiiiiririiiseineiesissi st snees 12/21/2018
000000 00 0 |NATIXIS FINANCIAL PRODUCTS LLC............. 01/24/2019.......
000000 00 0 |NATIXIS NEW YORK BRANCH........ccosiiriimiiiriiicissieissistiesies st 12/21/2018.......
000000 00 O |SOCIETE GENERALE NY BRANCH........cccovmivrmirirniiirniins 12/21/2018.......
86565B QL 8 | SUMITOMO BKNY.....coovvvrerriircrinris 03/07/2019.......
000000 00 0 |UNITED OF OMAHA LIFE INSURANCE.........cccocununienns 01/22/2019
9199999.  Total - Cash Equivalents (SChedule E Part 2 TYPE). ... .o ittt srssnesessessseses 38,740,220 38,740,220 XXX
9999999, TORAIS..... ottt sbisni st 38,740,220 38,740,220 XXX
General Interrogatories:
1. The activity for the year:  Fair Value $.....(4,140,474)  Book/Adjusted Carrying Value $.....(4,140,474)
2. Average balance for the year:  Fair Value $.....42,620,303  Book/Adjusted Carrying Value $.....42,620,303
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §$.....38,740,220 NAIC 2: §....
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Annual Statement for the year 2018 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page).

1 2 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

NONE
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *

Open Depositories
BANK OF AMERICA (CDR CLAIMS) HARTFORD, CT (58,742,103) | XXX
BANK OF AMERICA (CDR AP) HARTFORD, CT 8,769,196 | XXX
JP MORGAN CHASE NEW YORK, NY. e 0.68 937,130 ....106,949,683 | XXX
ROYAL BANK (RES ACCT) TORONTO, ON, CAN 213,370 12,000 XXX
ROYAL BANK (USD) TORONTO, ON, CAN 95,595 2,210 367,340 | XXX
ROYAL BANK (LOSS PAY) TORONTO, ON, CAN.....ccvvermmrrriermrreismessesssessessssessssssssesssssssessssssnees | sessnes 7,673,082 | XXX
RBC INVESTOR SERVICES. TORONTO, ON, CAN......oviriiriiiiiiiieireiesessessssissiseesessessesssssssssesenses | aneenens | veiveens 145 24,854 2,000 ...125,221,885 | XXX
0199998. Deposits in.....1 depositories that do not exceed allowable

limits in any one depository (see Instructions) - Open Depositories... XXX XXX (197,200) | XXX
0199999. Total - Open Depositorie: XXX | XXX 1,270,950 16,210 ...... 190,041,883 | XXX
0399999. Total Cash on Deposit XXX XXX 1,270,950 16,210 .......190,041,883 | XXX
0599999. Total Cash XXX | XXX 1,270,950 16,210 ...190,041,883 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 86,240,866 | 4. April 64,698,064 | 7. July. 143,269,144 | 10. October. 139,030,200
2. February. 67,809,132 | 5. May 60,265,457 | 8. August 171,885,737 | 11. November. 35,471,160
3. March 48,350,176 | 6. June 85,150,848 | 9. September. 169,928,149 | 12. December. 190,041,883
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
1 5 6 8 9
CUSIP Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

All Other Money Market Mutual Funds

09248U 61 9 |BLACKROCK LIQUIDITY TEMPFUND INST'L 412,720

31607A 20 8 | FIDELITY PRIME MON MAR-INS 65,692

38141W 23 2 | GOLDMAN SACHS FINANCIAL SQUARE INST'L... 745,346
8699999. Total - All Other Money Market Mutual Funds. ,223,758
8899999. Total - Cash Equivalents ..1,223,758




Annual Statement for the year 2018 of the

AFFILIATED FM INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama........cccocoiiniiiiniins
2. Alaska
3. Arizona....
4. Arkansas.
5. California.
6. Colorado.
7. ConNECHCUL........oorvveerrrriirenn
8. Del
9. District of Columbia.
10.  Florida
11.  Georgia. . | Property and Casualty 25,057 24,683
12. Hawaii
13.  Idaho.
14, lllinois
15, Indiana........ooeerveeeeeeienr
16.  lowa
17, Kansas.......coooeeveemereeviinseniirnn
18.  Kentucky.
19.  Louisiana.
20. Maine
21, Maryland .
22.  Massachusetts . | Property and Casualty 50,114 49,365
23.  Michigan
24, Minnesota....
25, Mississippi
26.  Missouri...
27.  Montana..
28. Nebraska
29.  Nevada...
30.  New Hampshir
31, New Jersey.. .
32, New Mexico. . | Property and Casualty 922,098 908,316
33 New York
34, North Carolina.. Property and Casualty. 300,684 296,190
35.  North Dakota....
36.
37.
38.  Oregon . | Property and Casualty, Workers Compensation 666,517 656,555
39.  Pennsylvani .
40.  Rhode Island............cccoouvvevirnnnenes Property and Casualty 3,187,253 3,139,613
41, South Carolina
42.  South Dakota
43, Tennessee.......coomrreeinrerneees
44.  Texas
45, Utah.oind
46.  Vermont...
47.  Virginia....
48.  Washington.
49.  West Virginia :
50.  WISCONSIN.....oooureeumrerecrerereinnes
51. Wyoming
52.  American Samoa.
53.
54, Puerto Rico..
55.  USVirgin Islands...........c.cccoouvvviene. AV/ 1
56.  Northern Mariana Islands.
57.  Canada .
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 3,187,253 3,139,613 1,964,470 1,935,109
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVe).......cvvvererivririiniiiinns XXX XXX 0 0 0 0
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